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Abstract: The design of new monitoring systems for intelligent distribution networks often requires
both real-time measurements and pseudomeasurements to be processed. The former are obtained
from smart meters, phasor measurement units and smart electronic devices, whereas the latter are
predicted using appropriate algorithms—with the typical objective of forecasting the behaviour of
power loads and generators. However, depending on the technique used for data encoding, the
attempt at making predictions over a period of several days may trigger problems related to the high
number of features. To contrast this issue, feature importance analysis becomes a tool of primary
importance. This article is aimed at illustrating a technique devised to investigate the importance
of features on data deemed relevant for predicting the next hour demand of aggregated, medium-
voltage electrical loads. The same technique allows us to inspect the hidden layers of multilayer
perceptrons entrusted with making the predictions, since, ultimately, the content of any hidden layer
can be seen as an alternative encoding of the input data. The possibility of inspecting hidden layers
can give wide support to researchers in a number of relevant tasks, including the appraisal of the
generalisation capability reached by a multilayer perceptron and the identification of neurons not
relevant for the prediction task.

Keywords: intelligent distribution networks; smart grid; prediction of electricity consumption;
feature assessment; artificial neural networks; phidelta diagrams

1. Introduction

Monitoring systems for intelligent distribution grids allow measurements to be gath-
ered from the field and the state of a distribution system to be estimated over time. In
particular, distribution system state estimation (DSSE) relies on different sources of infor-
mation to obtain an accurate picture of the network status. The design of new approaches
able to deal with DSSE challenges requires to process both real-time measurements and
pseudomeasurements [1]. In particular, the former are obtained from instruments such
as smart meters (SMs), distribution-level phasor measurement units and smart electronic
devices, whereas the latter are typically predicted using proper models and algorithms.
Pseudomeasurements are values of absorbed and generated power, predicted with a given
anticipation, e.g., an hour or a day ahead, depending on the availability of historical and
past data. Since real-time measurements are scarce in distribution grids, even considering
rapidly changing scenarios and the ongoing upgrade of monitoring infrastructures, pseu-
domeasurements are and will be essential to achieve observability. Thus, a typical objective
of the prediction module is to predict the behaviour of power loads and generators with a
suitable accuracy. Further, the activity of predicting power (with time horizons that can
vary from a few hours to days or weeks) is of fundamental importance to ensure a good
management of a distribution system. In a fast changing scenario, as it is the so-called
smart grid, where high penetration of renewable generation and of distributed energy
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resources is likely, the erratic behaviour of these sources and of new electric loads makes
the prediction even more challenging [2].

Many proposals have been made over time in this research field. Without claiming to
be exhaustive, some of them are recalled hereinafter, with focus on short-term forecasting.
Wau et al. [3] implemented a robust state estimator for medium voltage distribution net-
works. In particular, two multilayer perceptrons (MLPs, hereafter) were trained to forecast
nodal active and reactive power of medium-voltage (MV) nodes, with the goal of providing
pseudomeasurements to the closed-loop state estimator. To this end, MLPs were retrained
when a new load time series was made available. Manitsas et al. [4] proposed a system that
uses MLPs to realign the average load profiles with the actual power flow measurements
available at the network substation. Hayes et al. [5] used an MLP to forecast active power
value one day ahead, based on MV load information obtained through low-voltage SM
measurements, together with weather- and time-related information. Carcangiu et al. [6]
used an MLP to generate pseudomeasurements for distribution system state estimation. In
particular, an MLP was trained to predict, one step ahead, the active and reactive power
demands at each medium-voltage node. Exogenous variables were used as inputs of the
predictive model, together with historical load information. In [7], five machine learning
methods (i.e., MLPs, support vector machines, radial basis functions, decision trees and
Gaussian processes) were compared in the task of predicting the active power consump-
tion for the next 100 h. The comparative work pointed out that MLPs performed better
than other methods. In [8], genetic programming was applied to predict short-term load
forecasting. Load series of the same time point, at different days, were chosen to train the
system. Aprillia et al. [9] used random forests to predict the load behaviour on a daily basis.
The authors proposed a statistical load forecasting system, which makes use of quantile
regression random forests, probability maps and risk assessment indexes. Deep learning
techniques have also been successfully applied to the problem of load forecasting. Among
many proposals, let us recall the work of Hong et al. [10], who proposed a forecasting
method (tailored for individual users) that uses deep neural networks to learn the spatio-
temporal correlations among different kinds of electricity consumption behaviours. Chen
etal. [11] proposed a model aimed at predicting short-term electric loads. In particular, a
custom deep residual network was devised and implemented to improve forecasting based
on historical power data. Moreover, a two-stage ensemble strategy was used to enhance the
generalization capability of the proposed model. To forecast the 24-hour-ahead values of
the system load at city level, Bashari et al. [12] used long short-term memory to analyse the
historical load sequences, whereas a deep neural network was applied to map the predicted
meteorological parameters to the system load. For further information on short-term load
forecasting, the interested reader may also consult the review articles of Wang et al. [13]
and of Hippert et al. [14].

Within the groundwork of predicting the demand for electricity consumption for
an MV-aggregated load over the next hour using heterogeneous information, a relevant
task is how to filter out ineffective features while retaining the most important ones. This
issue becomes of fundamental importance when the number of features grows—the more
features, the more problematic the solution. A powerful strategy aimed at contrasting this
issue is feature selection (FS), which is the process of selecting a set of representative features
required (or at least helpful) in the task of building the forecasting model. A simple, yet
effective, way to deal with this problem consists of ranking the available features according
to their importance with respect to the variable being predicted, then use the most effective
ones for training a predictive model. This solution falls into the category of filter methods,
which do not account for the interaction amongst features. Relevant examples in this
category are the x? test, Fisher score, Pearson correlation coefficient and variance threshold.
Wrapper methods are another general category of FS techniques, which are able to detect
the interactions amongst variables. Let us recall here three representative algorithms—i.e.,
recursive feature elimination, sequential FS and genetic algorithms. The cited techniques are
combined in the so-called embedded methods, which are able to combine their advantages
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while dealing, to some extent, with their drawbacks. A learning algorithm takes advantage
of its own variable selection process and performs FS and classification simultaneously.
Classical examples of this category are random forests and elastic net.

Without claiming to be exhaustive, some relevant works that make use of FS techniques
and algorithms in the field of energy load demands are briefly recalled hereinafter. Rana
et al. (2012) [15] proposed an FS approach for very short-term electricity load forecasting.
After an initial selection based on weekly and daily load patterns, a further selection was
performed by using two filters—i.e., RReliefF [16] and mutual information. In a subsequent
work, Rana et al. showed that correlation-based FS [17] and mutual information were able to
identify a small set of informative lag variables, that resulted in good quality predictions of
intervals of electricity demands. In 2019, Gao et al. [18] observed that many factors affected
short-term electric load and the superposition of these factors led to it being non-linear
and non-stationary. To deal with the complexity of the model to be learned, the authors
proposed a solution based on an empirical mode decomposition-gated recurrent unit, called
EMD-GRU, which performs a preprocessing step that enforces filter methods based on
Pearson correlation. Eseye et al. (2019) [19] proposed an FS approach for accurate short-
term electricity demand forecasting in distributed energy systems. This proposal relies on
binary genetic algorithms to perform the FS process, whereas Gaussian process regression
is used for measuring the fitness score of the features. A feed-forward artificial neural
network is then used to evaluate the forecast performance of the selected predictor subset.
Kim et al. (2020) [20] proposed a long—short-term memory-based model to forecast the
electric consumption of VRF systems according to the state information and control signals.
The authors implemented two methods to overcome the difficulties of properly handling the
depth of the network and the number of neurons per hidden layer. The first one is relevant,
being an FS method that makes use of the Pearson correlation coefficient and random
forests to assess feature importance. In 2020, Sankari and Chinnappan [21] integrated
several kinds of FS techniques (i.e., fast correlation-based filter, mutual information and
RReliefF) to improve short term load forecasting. Afterwards, they used cluster-based FS
to group similar load patterns and eliminate the outliers. A long-short-term memory was
then trained on the given data and compared against other relevant models. As expected,
the performance of the proposed forecasting model was improved, due to the preprocessing
step based on FS. The experimental results showed that the models with selected features
(especially the one with RReliefF) outperformed the other models.

In this article, an FS technique that falls under the umbrella of filter methods is
proposed and used in the task of predicting the demand of electricity consumption. The
technique, based on (¢, J) measures [22], provides information about the effectiveness
of each input feature with respect to the target. Furthermore, the same technique is also
used on the hidden layers of the adopted MLP model, thus putting into practice a kind
of multivariate analysis. This capability should not be surprising, as any hidden neuron
is made, in fact, by combining the input features. This consideration makes clear that
MLPs were selected as reference model beyond the fact that they are very effective machine
learning tools. The advancement proposed in this article consists of showing that (i) (¢, )
diagrams can be successfully used to perform FS and that (ii) the impact of FS can be
directly investigated using (¢, ) diagrams by looking at the patterns that arise inside
MLPs. The experimental results highlight the effectiveness of the proposal in a comparative
setting, where the adopted model was first trained on all available features and then on
selected ones. To the best of our knowledge, this is the first time that (¢, ) diagrams are
used in a task regarding the prediction of electrical load demands. The remainder of the
article is organised as follows: Section 2 is aimed at illustrating the characteristics of data
sources, the techniques adopted to perform data encoding and the algorithms used to
perform model training; Section 3 summarizes experiments and the corresponding results;
and Section 4 depicts conclusions and future work.
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2. Materials and Methods

This section ranges over different aspects of the proposal. First, some notes on the
characteristics of the data source are given, pointing in particular to the available features
and to the adopted encoding technique; then, the tools and measures adopted to assess
feature importance are sketched; finally, the algorithm used to train the machine learning
models is briefly depicted.

2.1. Data Sources and Their Encoding

The data used in this research comes from two different sources, i.e., residential and
enterprise active power consumption data recorded from 14 July 2009 to 31 December
2010 by customers involved in the Electricity Smart-Metering Customer Behaviour Trials
and made available by the Commission for Regulation of Utilities (formerly Commission
for Energy Regulation) [23]. The former regards the loads on a family basis, whereas the
latter regards the loads of small- and medium-size enterprises (SMEs). Consumption data
were recorded from customers’ SMs equipped with different communication technologies
at various distribution network locations in Ireland (particularly in Limerick and Cork
areas); they come, originally, from 6445 customers, of which 4225 were households and
485 SMEs. The trials were managed by Electricity Supply Board (ESB), a state-owned
electricity company. The dataset followed a rigorous assessment process, from installation
to data collection and analysis, thus making it well suited for further research. In addition,
it was possible to associate, with a reasonable accuracy, weather data collected from the
Irish Meteorological Service [24] to integrate the active power dataset. In the dataset,
SME customers are also indicated as belonging to different sectors, such as entertainment
(hotels, sporting facilities and restaurants), industry, offices and retail premises. Among the
available SMs, 3423 residential and 287 SME customers completed the trial, thus having
a full measurement record for the whole period. As a general comment, the two types
of load were quite different, since household consumption is less regular, depending on
the residents’ lifestyle. SME loads follow instead regular activity during the week, with
different patterns in working days and weekends.

This paper focuses on active power prediction at MV nodes, which is particularly
useful to define pseudomeasurements for DSSE. To this end, two equivalent MV loads were
obtained aggregating SM readings, while keeping the distinction between residential and
enterprise data to investigate their peculiarities. In particular, 537 residential customers
(randomly selected among those that had completed the trial) and 46 enterprise customers
were used to define two active power datasets. The active power ranges were 74-653 kW
and 180-963 kW, respectively, for the two time series. Both datasets share the same kind
of features and were encoded in the same way. Each dataset follows a standard 2D
representation, in which a row corresponds to a data instance and a column to a feature.
For both residential and enterprise data, an instance contains 11 values, recorded over time
or calculated. The corresponding features are reported in Table 1.

The temperatures of dry bulb, wet bulb and dew point are important for determining
the state of humid air, including the water vapour content and the sensible and latent
energy (enthalpy) in the air. The dry bulb temperature basically refers to the ambient
air temperature (its name derives from the fact that the temperature is provided by a
thermometer not affected by the humidity of the air). The wet bulb temperature is the lowest
temperature that can be reached under current ambient conditions by the evaporation
of water only; it can be measured using a thermometer with the bulb wrapped in a light
wet (muslin) fabric. The dew point is the temperature at which water vapour begins to
condense out of the air (i.e., the temperature at which the air becomes completely saturated);
above this temperature, moisture remains in the air. Note that, for reasons of privacy, no
precise location was associated with individual SMs. Moreover, temperature and humidity
values measured by different weather stations located in the same area were averaged and
used to define the weather variables corresponding to the power data.
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Table 1. List of features that characterise the available data, for both residential and enterprise

customers.
Feature Type Explanation
DryBulb Float Temperature of dry bulb
WetBulb Float Temperature of wet bulb
DewPoint Float Dew point temperature
Humidity Float Air humidity
Hour Float Current hour
dayOfWeek Integer Current time day of the week
prevWeekSameHourLoad Float Previous week load (same hour)
prevDaySameHourLoad Float Previous day load (same hour)
prevHourLoad Float Previous hour load
prev24HrAveLoad Float Average load over the previous 24 h
isWorkingDay Boolean States whether it is a working day or not

The available datasets underwent few encoding steps. The first activity was aimed
at generating two new datasets, from residential and enterprise customers, by sliding a
time window over the available data. This technique allows past data of arbitrary length
to be embedded into a single instance, depending on the user needs. In this work, the
window length was set to cover the past 7 days. Considering the granularity of an hour,
the number of resulting features was 11 x 24 x 7 = 1848. Afterwards, the features related
to temperature and air humidity underwent Gaussian scaling. Then, all features were
constrained in the interval [—1, +1] by enforcing MinMax scaling. As for the target, it was
encoded according to the values of two consecutive loads. First, each load underwent
MinMax scaling in the interval [0,1]. Let d[k] be the difference between the load value
measured at time k and the one measured at time k — 1 (note that d[k] falls within the range
[—1,41], as load values are scaled in [0, 1]). The last transformation consisted of yielding a
classification problem. To this end, each d k] was projected into a nominal range of three
labels, i.e., lower, equal and greater (encoded as —1, 0 and +1).

Figure 1 reports the hourly network dynamics, for both residential and enterprise
customers. As data underwent MinMax scaling in the interval [0, 1], in principle, both time
series were bound by the interval [—1, +1]. However, due to the dynamics of the underlying
process, the actual range was approximately bound by the interval [—0.3, +0.3]. Given
the shape of the resulting distribution and the willingness to partition the data into three
balanced subsets, the threshold associated to equal was 0.05. Note that defining a small
interval for “equality” is also compliant with the need of predicting changes (no matter
if increasing or decreasing). In so doing, two subsequent load values were considered
approximately equal when d[k| € [—0.05,40.05]. For more extreme differences, the next
load values were considered lower or greater than the previous one, depending on the
sign of the difference.

2.2. Tool Adopted for Feature Importance Analysis

As pointed out, a feature importance analysis was performed by means of (¢, )
diagrams, which are a variant of ROC curves (see, for example, Bradley, 1997 [25] and
Woods, 1997 [26] on this matter). The definition of ¢ (horizontal axis) and ¢ (vertical axis) is
the following:

{ ¢ = sensitivity — specificity )
0 = sensitivity + specificity — 1

Since both ROC curves and (¢, §) diagrams were built upon specificity and sensitivity,
the points shown in either kind of diagram were calculated as if there were no imbalance
between negative and positive examples. As for the semantics carried out by ¢ and 4,
the former gives an estimate of the bias associated with the classifier or with the feature
under analysis, whereas the latter represents the accuracy, stretched in the interval [—1, +1]
and evaluated as if the dataset were perfectly balanced. Note that this kind of accuracy
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(unbiased accuracy) is obtained by simply averaging specificity and sensitivity, whereas
the standard definition of accuracy consists of performing a weighted average on these
quantities (according to the percent of negative and positive examples).

8

74

-04 -03 -0.2 -0.1 0.0 0.1 03 0.4 -04 -03 =02 -0.1

(a) (b)

Figure 1. Histograms regarding the difference between hourly power demands, for residential and

0.2 0.0 0.1 0.2 0.3 0.4

enterprise customers. (a) Residential customers. (b) Enterprise customers.

It may be useful to briefly recall the performance evaluation mechanism, based on
the concept of confusion matrix. Let us assume that both features and target label can be
+1 (equivalent to True) or —1 (equivalent to False) and that the machine learning model
used for classification outputs a value in {—1,+1}. With TN (FN) true (false) negatives
and TP (FP) true (false) positives, when the current data instance is labelled —1, we would
increment TN if the model emitted —1 and FP if the emitted value was +1. Similar
considerations can be made when the instance is labelled +1, with the difference that,
in this case, TP or FN would be affected by a change, depending on the value emitted
by the model. A similar technique, called token sharing [22], was applied in the specific
setting described in this article. This technique relaxes the calculations made to obtain a
classical confusion matrix by also accepting real-valued features. In so doing, specificity
and sensitivity can still be calculated; hence, ¢ and ¢ can also be calculated by applying the
formulas in Equation (1). It is important to make comments on some cases of particular
interest. Regarding Figure 2a, a dot close to the upper edge of the diagram would indicate
that the trained model is rarely wrong, i.e., it behaves approximately as an oracle (this
behaviour is characterised by specificity ~ sensitivity ~ 1, which implies that ¢ ~ 0 and
6 =~ 1). Conversely, a dot close to the bottom edge would indicate that the model is almost
always wrong, i.e., it behaves roughly as an anti-oracle (this behaviour is characterised by
specificity ~ sensitivity ~ 0, which implies that ¢ ~ 0 and § ~ —1). Regarding the left
and right edges, they both represent “dummy” classifiers. In particular, if the classifier
typically answers —1 regardless of the target label, its performance would be represented
as a dot close to the left border. Conversely, a typical answer of +1 would be represented
as a dot close to the right border. Alternatively, a dot close to the centre of the diagram
would mean that the model performs a random guess on each data instance to be classified,
meaning that, in this case, the classifier output would be statistically independent from the
target labels.

Similar considerations can be made when dealing with features, as nothing prevents
us from seeing a feature (after encoding) as a simple type of classifier in itself. Figure 2b
reports some general indications on how to interpret a position in (¢, J), when it represents
a feature F. In particular, should F be close to the upper or lower corner, its correlation
with the target would be maximal (i.e., covariant with the target at the upper corner and
contravariant at the lower corner). Note that both highly covariant and highly contravariant
features are equally important for classification purposes, as selecting a categorical label
as positive is only a matter of arbitrary choice. If F were found close to the left edge, this
would simply mean that its value is typically the same (i.e., about —1) in the data instances
at hand. A similar behaviour regards the right border, with a typical value for F of about
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+1. In both cases, the feature would not be useful for classification purposes. In the event
that F were close to the centre of the diagram, this would indicate that it is statistically
independent of the class label. More generally, the lack of correlation between a feature
and the target reaches its maximum over the whole ¢ axis (for the demonstration of this
property, see [22]). Notably, plotting all the characteristics in a (¢, J) diagram, called class
signature, allows one to speculate on the difficulty of the problem at hand. In particular,
in the event that one or more features stood close to the upper or lower corner, one may
conclude that the problem is easy. Unfortunately, the converse is not true, as combinations
of features may hold (though individually not correlated to the positive category), being
able to facilitate a machine learning algorithm in the task of performing generalisation.

(positive side)

(oracle) Highest Discriminant
Always Correct Capability
+1 I
«© > =
°2 £3
E2_ e 2 Always _ 4q Always
E § 1 » +1 33 False 1 w» 1 True
° Z Q<
2 - o
« o
E g
g g " statistical
= : atistical
= (.J,Rj:g:;wg Independence
-1 -1
Highest Discriminant
Always Wrong Capability
(anti-oracle) (negative side)
(a) (b)

Figure 2. Semantics of (¢, ) diagrams, applied to classifier performance measures (a) or feature im-
portance assessment (b). The ¢ axis is on the abscissa, while the § axis is on the ordinate. (a) Semantics
for classifiers. (b) Semantics for feature importance.

2.3. Few Details on the Algorithm Used for Training the Machine Learning Models

In this research study, MLPs were used as reference model for machine learning, due
to their effectiveness and to their ability of performing feature combination. In particular,
as the value emitted by a neuron typically consists of a combination of actual inputs,
studying the correlation between a neuron and the target, in fact, puts into practice a
multivariate analysis. The availability of (¢, ) diagrams made it easier to focus on this
feature combination process, as class signatures can also be computed on the hidden layers
of an MLP.

To respect the view that each hidden layer of an MLP can always be seen as an
alternative input source for subsequent layers, a specific layer-wise training strategy was
used, called progressive training [27,28] (PT hereafter). Let us briefly depict how PT works
in principle. Being HLj, the k-th hidden layer of an MLP equipped with N hidden layers,
any PT-compliant algorithm is expected to put into practice the following steps: a separate
MLP that embeds HL; as unique hidden layer is trained on the given dataset; then, HL;
is made immutable and used as encoder for training another separate MLP that embeds
HL, as unique hidden layer. As before, HL; is made immutable and used as encoder, in
pipeline with HL, for training HL3. The iteration proceeds until the last hidden layer has
been trained. In so doing, hidden layers are trained one at a time and used in pipeline to
generate the input for the next training step. At completion, the overall MLP can be built by
just adding, to the actual encoder (which embeds all HL, in pipeline, for k =1,2,...,N),
the output layer resulting from the last training step. The PT algorithm was implemented in
Python. To make it easier to use, both a procedural version and an object-oriented version
were made available as APIs. Further information on this aspect can be found in Armano
et al. (2019) [29].
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It is worth noting that PT was parametric with respect to the base algorithm used
to train each single layer in isolation. For this reason, PT should be primarily considered
a training strategy. In fact, many different algorithms can be implemented by fixing
the characteristics of the base algorithm. In this case, classical gradient descent back-
propagation with momentum was adopted. As a final remark, let us point out that a
PT-compliant algorithm promotes the formation of relevant patterns that occur inside an
MLP upon training. In fact, by definition, PT pushes the MLP to conform, step by step,
to the actual outputs. Needless to say that these patterns can be highlighted by plotting
the signature of each hidden layer, as the corresponding neurons are in fact actual inputs.
There is an important difference, though; while the actual inputs are taken in isolation, the
rise of generalisation patterns inside an MLP allows one to make the conjecture that the
MLP has been able to successfully combine the available features, with the goal of making
the classification task easier.

3. Results

Two kinds of experiments were performed. A first set of runs was made using all
features, whereas a second set of runs was made after dropping features deemed irrele-
vant by means of a feature ranking technique based on (¢, §) measures. All experiments
were performed on the datasets obtained by applying 7-days windowing to the avail-
able data. For the sake of clarity, these experimental benchmarks are summarised in two
separate subsections.

3.1. Experiments on Datasets with the Full Set of Features

Let us recall that the underlying task consists of predicting the next-hour load, that
the datasets used available for experiments were generated by applying 7-days windowing
to the available raw data and that the shift from regression to classification was made
by imposing a qualitative range on loads (i.e., lower, equal and greater). Since (¢, )
diagrams can only cope with binary problems, target labels were binarized according to the
well-known “one-vs-rest” approach. As an example, Figure 3 shows the class signatures for
residential and enterprise data for the label greater as positive category, whereas equal
and lower (grouped together) represent the negative category. The reported (¢, J) diagrams
provide an account of the importance that each single feature can have for the prediction.
From a first glance, it is clear that both problems were apparently not easy to solve, as
many features were located in proximity of the ¢ axis (recall that maximum entropy holds
along this axis), whereas the remaining features appeared not far from it. Note that both
diagrams highlight the presence of characteristic stripes. This fact can be explained by
considering that the data used for experiments were derived by sliding a window over
7 days of recorded data, suggesting that the underlying process is quasi-stationary.

Summarizing, there was no clear cue on the existence of features with a significant
impact on the classification. However, the training process might still be effective, due to
the capability of MLPs to act as suboptimal feature combiners. To investigate this issue, the
subsequent step was to train some MLP models, with the goal of checking whether they
were able to perform generalisation on the given datasets. In particular, three models were
trained on the dataset of residential customers (one for each target label, using a one-vs-rest
approach) and the same was performed for enterprise customers.

Figure 4 provides information on the encoding activity carried out by an MLP equipped
with three hidden layers of 40, 30 and 20 neurons, which was trained on the dataset of
residential customers, whereas Figure 5 reports the results of the training process carried
out on the dataset of enterprise customers for the same problem. The focus was on electrical
loads that were greater than those measured in the previous hour.



Energies 2022, 15, 549 9 of 15

10 <energy-res-7days-greater> (layer = 0) 100 <energy-sme-7days-greater> (layer = 0)
0.75 1 0.75
0.50 0.50
(]
0.25 1 . 0.25 1 r 4
i —— 0 k——F S P
—0.25 1 & —0.25 Y
—0.50 —0.50 A
—0.75 1 —0.75
-1.00 : . . . . . -1.00 . . . . ; .
—1.00 —0.75 —0.50 —0.25 0.00 0.25 0.50 0.75 1.00 ~1.00 —0.75 —0.50 —0.25 0.00 0.25 0.50 0.75 1.00

(a) (b)

Figure 3. Class signatures of the datasets relating to residential loads (a) and enterprise loads (b). The
reported signatures regard the greater-vs-rest binarization over the full set of features. (a) Loads
of residential customers. (b) Loads of enterprise customers.
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Figure 4. Hidden layers of an MLP trained on the dataset relating to residential customers (full set
of features). The focus was on predicting whether the next-hour load would be greater than the
previous one.
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Figure 5. Hidden layers of an MLP trained on the dataset relating to enterprise customers (full set
of features). The focus was on predicting whether the next-hour load would be greater than the
previous one.

For both the MLPs dealing with residential and enterprise data, many neurons of the
first hidden layer lay in proximity of the left or right corners. In fact, these MLPs reacted
to the high number of features by putting some neurons in saturation, meaning that these
neurons emitted the same value regardless of the input. Nevertheless, the signatures of
the subsequent layers highlighted that the MLPs were able to cope with this issue. The
last diagrams (bottom right, in both figures) report the performance of the MLPs after
training (let us recall that, by definition, 6 = sensitivity + specificity — 1; hence 6 = 0.5
corresponds to an unbiased accuracy of (6 +1)/2 = 0.75). Note that no significant changes
were observed on the results while using alternative architectures, regardless of the number
of hidden layers and of the number of neurons embedded therein. In particular, MLPs with
between one and four hidden layers were repeatedly trained. Most of the changes in the
number of neurons were experimented on the first hidden layer, varying from 40 to 200.
Most likely, this lack of generalisation (observed on each test run) was due to the amount of
input features. To investigate this issue, further experiments were carried out, as described
in the next subsection.

3.2. Experiments on Datasets with Selected Features

Further experiments were made to assess whether the simplicity of the adopted
encoding had triggered problems relating to the high number of features. The most
straightforward FS strategy is dropping the features deemed less relevant after ranking
them with a suitable heuristic function. In this research study, features were ranked
according to their || value—the lower the value, the less important the features. In
particular, only 60 features out of 1848 were retained. In so doing, the threat due to the high
number of features was removed, as about 97% of features were dropped.
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Additionally, in this case, class signatures were calculated (on each dataset) for each
target label. Figure 6 shows the signatures for residential and enterprise data using the
label greater as positive category. In both cases, the signatures highlighted the presence
of three separate clusters of overlapping features. This means that, given a cluster, all
features that lay therein were expected to give the same performance if converted into a
single-feature classifier. To check if FS was advantageous in terms of performance, further
MLP models were trained, as performed with experiments designed using the full set of
features. Figures 7 and 8 provide information about the encoding activity performed by
two MLPs equipped with three hidden layers of 40, 30 and 20 neurons and trained on the
dataset of residential and enterprise customers. Again, the focus was on electrical loads
greater than those measured in the previous hour and the last diagrams (bottom right, in
both figures) report the performance of the MLPs after training.

In both cases, the first hidden layer highlighted that some neurons lay close to the
centre of the diagram; hence, they could potentially be harmful to subsequent layers.
However, the second and third layers illustrated that the MLPs were able to generalise
despite the presence of these noisy neurons. In fact, as shown by the signature of the second
hidden layers, the layer-wise strategy used to train the MLPs was able to properly handle
this uncertainty by creating neurons that stood close to the upper or lower corners. The
same pattern of generalisation was repeated in the signatures concerning the third hidden
layer. After repeating the tests 10 times (using random sampling without replacement to
generate training and test sets), again, no significant changes were observed in the results.
Summarizing, there is evidence that the adopted FS algorithm used as preprocessing step
helped the rise in generalisation.

100 <energy-res-7days-greater> (layer = 0) 100 <energy-sme-7days-greater> (layer = 0)
0.75 1 0.75 1
0.50 0.50
°
0.25 3 0.25 A L4 L
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(a) (b)

Figure 6. Class signatures of the datasets relating to residential loads (a) and enterprise loads (b). The
reported signatures regard the greater-vs-rest binarization over a selected set of features (about 3%
of the total number of features). (a) Loads of residential customers. (b) Loads of enterprise customers.
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Figure 7. Hidden layers of an MLP trained on the dataset relating to residential customers (full set
of features). The focus was on predicting whether the next-hour load would be greater than the
previous one.

Table 2 reports the experimental results obtained after training MLPs with PT on the
two datasets. Each data instance ranged over a period of 7 days and each experiment
was repeated 10 times. The average results obtained by training MLPs with the full set of
1848 features and with a selected set of 60 features point to the improvements obtained by
means of FS. For residential customers, the increase was between 5% and 8% (average, 7%),
whereas, for enterprise customers, it was between 2% and 5% (average, 3.7%). In fact, the
differences in predicting the electrical loads of residential and enterprise customers were
expected, as the latter—due to production patterns and routines—is typically more stable
in terms of power demand.

Table 2. Average results obtained by repeatedly training MLPs on the datasets that stored information
about hourly electrical loads, for both residential end enterprise customers.

Residential Enterprise
Specificity ~ Sensitivity =~ Specificity ~ Sensitivity
All features lower-vs-rest 0.71 0.71 0.76 0.80
equal-vs-rest 0.69 0.71 0.74 0.76
greater-vs-rest 0.70 0.72 0.77 0.79
Selected features  lower-vs-rest 0.76 0.78 0.79 0.82
equal-vs-rest 0.75 0.77 0.77 0.81
greater-vs-rest 0.78 0.80 0.81 0.84
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Figure 8. Hidden layers of an MLP trained on the dataset relating to enterprise customers (full set
of features). The focus was on predicting whether the next-hour load would be greater than the
previous one.

4. Conclusions

The design of new monitoring systems for intelligent distribution networks, which
allow the estimation of the state of the distribution system to be performed, requires both
real-time measurements and pseudomeasurements to be processed. In this work, two
datasets were analysed, which reported the power of the loads related to residential and
enterprise customers. Using data generated by means of a 7-day time window, experiments
were first carried out using the full set of 1848 features. The conjecture that the high
number of features was possibly hampering the training process was further investigated
by evaluating the performances obtained downstream of a feature selection step that
allowed about 97% of features to be dropped. In all the cases, the results obtained by
training the MLP models with a selected set of features are better than those obtained with
the full set of features. The analysis performed on the hidden layers of the trained MLP
models also made clearer the dependence between the number of input features and the
phenomenon of pattern formation during the training process. The approach adopted for
the analysis has general applicability, as confirmed by its validity with very different types
of loads (residential and SME) and different aggregation levels. This idea is strengthened
by the fact that the behaviour of individual SM loads is clearly different over time and space
and will change with the evolution of power grids and of the market, but aggregated loads
are expected to have a more stable behaviour. Thus, the outcomes of the proposed analysis
are subject to the variability in power consumption data, but we expect the methodology to
be also valid for different scenarios.

The possibility of analysing the hidden layers of an MLP with (¢, ) diagrams opens
several research scenarios that may contribute, in the near future, to an advancement
of the state of the art. In particular, highlighting the presence of neurons in saturation
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at any hidden layer is a clear indicator that the number of neurons therein is still too
high. Conversely, the occurrence of generalisation patterns inside an MLP after feature
selection is a direct confirmation that the selection process has had a positive impact on the
performance of the MLP at hand. The main research line for future work is guided by the
considerations made above. In particular, proper pruning strategies will be devised and
experimented, with the goal of removing useless neurons generated by the training process.
A radical shift has also been planned for the PT algorithm. In fact, an implementation
of it under TensorFlow (with Keras) will be released soon, giving users the possibility to
select a number of training strategies according to the options made available by the Keras
backend. Experiments with real-valued targets, framed within the applicative domain of
electrical load forecasting, are also on the way, together with alternative feature selection
strategies based on (¢, §) measures.
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