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ABSTRACT

Population-based structural health monitoring (PBSHM) is an emerging field that
is motivated by the lack of labelled data necessary for developing diagnostic tools
that assess the type and severity of damage in structures. A key theme in PBSHM
is to share data across multiple structures within a population whenever possible.
Recent advances in the field focus on methods of knowledge transfer through abstract
spaces. This thesis concerns PBSHM for a population of structures whose behaviours
are spatiotemporally correlated, for example, an offshore wind farm. A main aim
of the work is to utilise the spatiotemporal correlation across a population for the
development of physics-inspired, population-level methods for structural condition
assessment. Within the scope of the thesis, the focus is to explore how the knowledge

of spatiotemporal correlations may contribute to the task of wind farm monitoring.

A key contribution of the thesis is the development of a population-level anom-
aly detector that accounts for the spatiotemporal correlation between structures,
known as the mapping method. The mapping method consists of a spatiotemporal
model, which predicts the normal undamaged condition of a population, and a
detection criterion, based on which error maps are created to visualise the detection

of anomalies.

With regard to the modelling techniques, two approaches are developed to capture
the spatiotemporality across a wind farm, both of which are based on Gaussian
process (GP) regression. The first approach applies GP regression directly to model
the turbine performance across the entire wind farm, capturing the spatiotemporal
variation through its covariance function. The second approach models the wind farm
performance as a spatial autoregressive process, which leads to the development of the

Gaussian process spatial autoregressive model with exogenous inputs (GP-SPARX).



The model structure of GP-SPARX is motivated and optimised by considering the
physics of wind farms; in this sense, the GP-SPARX is a physics-inspired model.

The developed methods are demonstrated with simulated examples and the data from
an operating offshore wind farm. The results show that population-level anomaly
detection is viable using a spatiotemporal approach, which is worth investigating

into as part of the ongoing research in PBSHM.
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Chapter 1

INTRODUCTION

This work records an investigation into the modelling methods for population-based
structural health monitoring from a spatiotemporal perspective. The focus is on
understanding the spatiotemporal dependence in the monitoring data collected across
a population of structures and how new methods are developed to account for such

information for monitoring purposes.

1.1 The Task of Structural Health Monitoring

In the simplest terms, structural health monitoring (SHM) is the monitoring of
structure conditions. The structure may refer to any structural or mechanical system,
such as an aircraft, a bridge, a building, or a wind turbine. The need for health
assessments arose initially to extend the service life of existing structures that are
approaching the end of their design lifespans. With several critical advances made in
the field of SHM over the past three decades, monitoring strategies have also become
parts of the considerations made at the design phase and have been implemented to
continuously assess the conditions of a growing number of new structures. Although
a large amount of effort is put into developing structure-specific monitoring strategies,
the fundamental task of SHM is the same across a wide range of methods. This
task of SHM has been firstly summarised as the Rytter’s Hierarchy [1] and later

augmented into a five-step process [2]. The steps include:

1. Detection: detection of whether damage/anomaly exists in a structure, some-

1



2 1.2 Population-Based Structural Health Monitoring

times including the specification of the onset of such damage/anomaly

2. Localisation: determination of where damage/anomaly occurs in the structure,

typically referring to the physical location of damage/anomaly
3. Classification: assessment of the type of damage/anomaly
4. Quantification: evaluation of the level of severity of damage/anomaly

5. Prognosis: prediction of the remaining useful life of the structure

The meeting of all five objectives is considered to have provided a “full picture”
of the health or condition of a structure. Nonetheless, information obtained from
any of these steps is likely to aid the decision making regarding the operation and

maintenance of the structure.

1.2 Population-Based Structural Health Monitor-

ing

Population-based structural health monitoring (PBSHM) is an emerging branch
in the field of SHM that aims to explore the combined use of data sourced from
multiple structures [3—11]. It is primarily motivated by a key challenge in SHM —
the scarcity of data, especially damage-state data. Towards the higher levels of SHM,
e.g. classification and quantification, labelled data are required to train data-based
models to assess damage types and severity. However, the data collected from a
single, operating structure are likely to cover, if at all, a limited range of potential
damage conditions. Experiments for damage-state data collection can be economically
unviable to carry out on operating structures, especially for high-cost structures
such as wind turbines. On the other hand, the available damage-state data for SHM
purposes are mostly collected from low-cost scale models or retired structures in
a tightly-controlled laboratory environment. PBSHM addresses this issue of data
scarcity by encouraging knowledge transfer between individual structures of the same

type or between different types of structures.

The main idea of PBSHM boils down to knowledge transfer, with the first step being
the search for a representative subset of the entire population. This first attempt at
PBSHM is found in [12, 13], where the features extracted from an individual turbine



1.2 Population-Based Structural Health Monitoring 3

are used to make predictions across other turbines in an offshore wind farm. In
this example, an individual structure is assumed sufficient to represent the entire
population, given that the turbines are very similar across the wind farm; inferences
are then transferred across the population. Building on this simple example, more
studies are carried out to formalise the definition of the representative subset. Before
introducing the definition, the types of population are to be specified, as they
determine what can be a representative subset and how knowledge can be transferred
through it.

A population can be homogeneous or heterogeneous based on how similar the
members of the population are to each other. A homogeneous population consists
of a group of structures that are nominally-identical with respect to geometry,
topology, and material [4, 5, 14]. An offshore wind farm can be an example of a
homogeneous population given that the turbines are of the same design, configuration,
I[SO standards etc. Variations are inevitable across a population; two types of
variations are allowed in the definition of a homogeneous population. The first type
of variation lies in the embodiment of the structures, e.g. minor imperfections within
the manufacturing tolerances. Other variations may arise from the environmental and
operational conditions, such as different temperature variations, boundary conditions
at the seabed, aerodynamic properties of the local wind environment, and differing
operational settings. The population form is defined to represent the essence (in an
abstract sense) of a homogeneous population as well as the variations encountered
in reality [5, 14]. To build upon the earlier attempt that uses a single structure
as a representative subset of the population, the representative subset is now the
population form, which is defined to not necessarily be the structure itself but be
a feature that represents the population behaviour; hereby, SHM inferences are
transferred across the members of a homogeneous population, with more details
provided in [14].

A heterogeneous population refers to any group of structures that are not nominally-
identical. The behaviour of a heterogeneous population can be represented as a
model that generalises across the entire population [15]. To train such a model, the
first step is to determine what knowledge can be transfered between which structures,
i.e. an assessment is required to quantify how different/similar the structures are in
the heterogeneous population; this is done by, firstly, decomposing the structures
into components that demonstrate well-established dynamic behaviour (e.g. beams

and plates) and, secondly, looking for the common substructure among the disparate
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structures [16]. It allows one to determine the region (at a substructure level),
in which knowledge transfer is reasonable, and gives insight into the scope of the
SHM problems solvable via this knowledge transfer. The next step is to present
the behaviour of the population as a “common feature” obtained by mapping data
associated with different structures onto a common latent space, which is achieved
using techniques of domain adaptation [15]. A later study approaches the task of
knowledge transfer through the lens of modern physics, while accounting for the

confounding influence at the same time [17].

As the structures in a population become more disparate, it is more difficult and,
thus, less urgent to find a representation of the population behaviour. Hence, the
focus of many recent studies has shifted towards the actual methods of knowledge
transfer from the source structure(s) to a target structure in various kinds of abstract
spaces [15, 17-20].

1.3 PBSHM for Wind Turbine Farms

In light of the current climate situation and power crisis, urgent actions are needed
to accelerate the energy transition from fossil fuels to renewables. Wind power is a
key type of renewable source and currently constitutes 9% of the world’s electricity.
Although the offshore wind sector has been growing rapidly over the past few years,
the rate of offshore wind installations needs to increase by a factor of four in order to
meet the objectives of net zero by 2050 [21]. The rapid expansion in wind power leads
to significant challenges as well as ample opportunity. Given the trend of building
wind turbines of increasing sizes in offshore locations, future wind turbines tend to
be higher-value structures with increasing maintenance difficulties; the development
of effective strategies for wind farm operation and maintenance becomes more crucial
than ever. This demand for a rapid expension in the wind energy sector motivates

the SHM community to focus on monitoring strategies applicable to wind farms.

Once wind turbine farms are built and start operating, wind farm operators will begin
to continuously control and monitor turbine performance; based on the measurements
taken during operation, wind farm operators will then seek to reduce the cost of
turbine operation and maintenance. Wind power cost reduction is generally achieved
by minimising the average cost per unit of electricity generation for a turbine over
its lifetime — the levelised cost of energy (LCOE) — which can be divided into
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three objectives: (a) prolonging turbine lifetime, (b) reducing service cost , and (c)
maximising power production [22]. The first objective coincides with the overall aim
of SHM, and the five-step task of SHM is designed for this exact reason. The second
objective can be achieved through a working SHM system, where cost is reduced
by replacing preventive maintenance with predictive maintenance and by the early
detection of failure. The third objective requires a control strategy that monitors the
turbine performance in a wind farm from a population-based viewpoint. In short, a
successful SHM system could play a very significant role in wind power operation

and maintenance.

The task of wind farm monitoring is in essence that of PBSHM. A wind farm
demonstrates a localised homogeneous population, where a population of nominally-
identical structures are located in close vicinity to each other, allowing them to share
the same environment. According to the wake effect, spatiotemporal correlations
exist in the environmental and operational conditions across a wind farm, which
in turn affect turbine behaviour. Such spatiotemporal variations may cause some
turbines to be more prone to damage than others in the same farm, e.g. a turbine
subject to more turbulence fluctuations may be more severely affected by fatigue
loading. However, to the best of the author’s knowledge, many existing methods
for wind farm monitoring adopt a single-structure approach, which detects future
anomalies based on the past behaviour of the same turbine, without considering
the interactions between turbines; whereas the recent advances in PBSHM focus
on normalising/homogenising the difference between structures in a population
(e.g. the benign variations across a wind farm caused by different environmental and
operational conditions), without modelling directly the spatiotemporal correlations
across the farm. A spatiotemporal approach is therefore motivated for the problem

of population-based wind farm monitoring, which will be the focus of this thesis.

1.3.1 Wake Effect across a Wind Farm

The wake effect within a wind farm, in short, describes the phenomena that involve
reduced wind speed and more intensified turbulence after the wind passes through
a turbine rotor. The physics behind such phenomena include, how the wind drives
the motion in a turbine rotor and, subsequently, the rotation in gearbox and/or
generator. This process is dependent on factors such as atmospheric properties (e.g.

air density), wind flow characteristics (e.g. wind speed), turbine design specifications
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(e.g. blade aerodynamics and drivetrain losses), and control settings (e.g. blade angle
of attack). The effect of the wind on the turbine, in turn, results in disruption to
the wind flow, forming a wake behind the rotor, which is composed of slower and
more turbulent wind. The flow field immediately downstream of the turbine is also
significantly influenced by the interaction between rotor and tower /nacelle, which is
yet to be fully understood [23]. Further downstream, the wake expands, meanders
(having a fluctuating wake trajectory at any time instance), and finally dissipates.
Apart from the operating conditions of its parent turbine, the wake progression
is also affected by ambient environment and the existence of other wakes [23, 24].
These wakes can severely affect the power output of downstream turbines, e.g. up to
80% of the power from the free stream wind may be lost in compactly spaced wind

farms such as Lillgrund [25].

One of the simplest descriptions of a wind turbine wake is shown in Figure 1.1a for
illustrative purposes, where the wake region behind a turbine rotor is assumed to be
cone-shaped [26]; the superposition of multiple wakes is illustrated in Figure 1.1b.
The level of complexity involved in the creation and progression of a single wake
is already very difficult to model physically, not to mention the combined effect of
multiple wakes in a wind farm. Nonetheless, the development of physics-based models
contributes significantly to our physical understanding of the wake phenomena; for
example, simulated turbine response obtained from a fluid-structure interaction
method has demonstrated that the structural response of a turbine is primarily a
result of rotor thrust instead of torque, which complicates the downstream wake
vortices accordingly [27]. A more detailed review on physics-based wake models will

be given in Chapter 2.

(a) Single turbine wake. (b) Wake superposition.

Figure 1.1: Cone-shaped turbine wakes (top view).
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1.3.2 Confounding Influence Caused by Environmental and

Operational Variations

In the context of SHM, data variations caused by the wake effect are parts of the
environmental and operational variations (EOV), which are confounding factors that
influence both the damage-sensitive features and structural response in a causal
relationship [2]. The EOV found in the data collected from operating structures
tends to be more complex than that found in laboratory data. EOV-induced changes
in structural response can be comparable to, or sometimes more significant than,
damage-induced changes [28]. It is almost impossible to find a damage-sensitive
feature that is not influenced by EOV [29]; hence, handling EOV-induced changes in

data becomes a necessary step to implement SHM in reality.

Much effort has gone into studying how EOV may affect the response of aerospace
and civil structures. Some EOV directly affects how a structure vibrates; this is
demonstrated by the flutter or buffeting in long-span bridges as a result of wind-
induced vibrations [28, 30]. There are also factors that tend to alter the material
properties and boundary conditions of a structure, which then lead to a different
dynamic response; for example, [28] summarised that thermal-induced vibrations
in bridges may stem mainly from changes in stiffness and boundary conditions
(e.g. thermal contraction). In the case of wind turbines, different environmental and
operational conditions may jointly affect the dynamic response of turbine components;
an example discussed in [31] showed that the turbine modal frequencies might be
negatively correlated with temperature (given specific operating ranges), and that
this negative correlation could be moderated by the wind-induced aerodynamic

damping.

The existing data-based methods for handling EOV in SHM data can be divided
into two approaches. The first approach removes the confounding influence from the
data using methods such as (PCA-based) minor principal component extraction or
cointegration, so that the normalised data are only sensitive to structural damage
(i.e. changes in the mass, stiffness or damping properties); the second approach
models the EOV-induced changes in data, e.g. capturing the relationship between
EOV and structural response, with an additional aim of understanding the effect
of EOV [2, 30]. The work presented in this thesis focusses on the second approach
— EOV modelling — to understand and, thus, account for the EOV across a wind

farm.
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1.3.3 Spatiotemporal Confounding Influence

When an individual structure is assessed, as in traditional SHM, the changes in
EOV are often mainly thought of as temporal. For example, in the monitoring
campaigns of bridges, the EOV can be considered as the daily or seasonal variations
in temperature, wind loading, and traffic loading [30]. However, in PBSHM, the
spatial dimension also needs to be considered; as well as the temporal trends, the
structures in a population can also be subject to different EOV based on where
they are located. The wake effect across a wind farm is an ideal example of such

spatiotemporal EOV.

Similar to the single-structure case, there are two approaches to address the confound-
ing influence caused by spatiotemporal EOV in PBSHM data. The first approach is
to remove the EOV-induced changes by homogenising the data of various structures,
which is in line with the recent advances in PBSHM — knowledge transfer. Such
homogenisation of data tends to treat all benign variations alike, i.e. regardless of
whether the difference between structures in a population is spatiotemporal or not.
It can be achieved through methods based on domain adaptation [15, 18-20] or by

interpreting the population data using ideas from modern theoretical physics [17].

This thesis aims to develop an alternative approach, which models the correlation
between EOV and structural performance in a spatiotemporal setting. To the
author’s knowledge, the utilisation of spatiotemporal analysis has not been properly
discussed in the field of SHM, primarily because most methods were developed to
assess damage for individual structures. As PBSHM extends the subject of SHM from
an individual structure to a population of structures, an unprecedented opportunity

is provided to approach SHM from a spatiotemporal perspective.

Another difference between the two approaches is the scale of the relevant modelling
methods. Most existing methods for PBSHM remove the confounding influence
during the process of knowledge transfer, which is achieved at the structure scale,
i.e. focussing on one target structure at a time instead of making inference collectively.
In the context of a wind farm, the dynamics of each turbine is typically assumed
to be the same process; thus, the data collected across the wind farm represent
multiple realisations of the same process. Alternatively, the approach developed in
this work concerns the modelling of the spatiotemporal confounding influence, which,

within the scope of this thesis, requires a population of structures to be considered



1.4 Spatiotemporal Correlations in SHM Data 9

collectively, i.e. at the population scale. In this case, the entire population is assumed
a spatiotemporal process, and the population data represent a realisation of the

process at various spatiotemporal points.

The two approaches are also motivated differently. The first approach is motivated
to address the scarcity of damage-state data, such that the assessment of structure
conditions can be achieved with limited availability of data. The second approach
is motivated by the existence of spatiotemporal correlations across a population,
which can be captured either in the EOV data of the population (if available) or in
some kinds of physical laws (if well understood); hence, the motivation here is to
make full use of the available knowledge (data or physics). Note that the use of both
approaches assumes that the effect of (the same type of) damage is the same across

a population of similar structures.

1.4 Spatiotemporal Correlations in SHM Data

The data collected for SHM purposes are ordered according to spatial and temporal
indices. For example, in the case of a single structure, a bridge may have multiple
accelerometers installed to take measurements at various locations [30]; in the case of
a homogeneous population, considering a wind farm, for example, each structure is
likely to be equipped with the same sensors, thus, the same set of measurements are
typically recorded at each structure location. As a result, spatiotemporal correlations

can be found in a significant portion of the available SHM data sets.

The general goal of data analysis is to extract information (through statistical
summaries) and knowledge (via statistical inferences), which ultimately facilitate
decision/policy making. So far, the majority of studies in SHM (including PBSHM)
are concerned with developing automated approaches to extract knowledge and
information from monitoring data to accomplish the five-step task of SHM, with
automated decision/policy making being next in line. If spatiotemporal data are
available during this process, then opportunities arise to develop prediction methods
that incorporate the physical understanding of the phenomena of interest. Space and
time are fundamental in our descriptions of the world and keep every observation and
measurement recorded in an orderly manner; therefore, they are the fundamental
factors that contribute to a wide range of phenomena. Understanding the spatiotem-

poral correlations in data may allow one to better grasp the dynamic evolution of
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the phenomena and, thus, to better infer causal relationships [32, 33].

Simpson’s paradox implies that causal models might not be generalisable across
different spatial or temporal scales [32]. Hence, the awareness of spatiotemporal
correlations in data also allows researchers to anticipate the potential difference at
various spatiotemporal scales and interactions between scales [32, 33]. To this end, a
range of modelling methods are developed to address the different spatiotemporal
scales; the background literature on spatiotemporal models across disciplines will be

briefly reviewed in Chapter 3.

1.5 Scope of the Thesis

This thesis aims to investigate a spatiotemporal approach to the PBSHM task of

wind farm monitoring, with a focus on developing data-based modelling methods.

In the context of SHM, methods are developed with a primary focus on identifying
damage, where the full potential of spatiotemporal correlations in data might not be
unleashed; this lack of attention on spatiotemporality is more discernible in PBSHM.
The inter-structure spatiotemporal correlations are evident across a wind farm, where
the spatiotemporally changing environment induced by wakes affacts the dynamic
response of turbines and poses a challenge to wind farm monitoring. A spatiotemporal
approach to wind farm monitoring is therefore motivated. With the aim of developing
diagnostic tools for a population-based assessment of wind farm performance, this
work first establishes an anomaly detection framework in Chapter 4 that provides
a spatial map of the turbine performance across a wind farm, by accounting for
the spatiotemporal correlations between the environment and turbine performance.
At the first attempt, an anomaly detector based on Gaussian process regression
is chosen (Chapter 4). The latter half of the thesis (Chapter 5-7) is dedicated to
developing a new modelling approach that is tailored to capturing the spatiotemporal
variations across a wind farm; this new approach — a Gaussian process spatial
autoregressive model — is inspired by the physics of the wake effect. It shows that
physics knowledge can provide insight into how data-based models are developed,
resulting in physics-inspired models. This new model is then incorporated into the

established anomaly detection framework for wind farm performance indication.



1.5 Scope of the Thesis 11

1.5.1 Thesis Layout

The chapters that constitute the thesis are briefly summarised as below.

e Chapter 2 reviews the existing methods in the field of SHM for the monitoring
of wind turbines and wind farms, with an awareness of the spatial and temporal

scales of these methods.

e Chapter 3 reviews the background literature on spatiotemporal models, with
more detailed descriptions given to the data-based models utilised later in the

thesis.

e Chapter 4 introduces a mapping method for wind farm anomaly detection
that accounts for the spatiotemporal EOV across a wind farm. A case study
demonstrates the capability of the mapping method in identifying performance

anomalies in an operating wind farm.

e Chapter 5 introduces the GP-SPARX model as a physics-inspired method that
captures the spatiotemporal variations caused by the wake effect. Connections
are drawn between the model structure and the physical understanding of the
problem. The switching GP-SPARX method is also introduced to handle the

changing wind directions that give rise to multiple wake patterns.

e Chapter 6 demonstrates the application of GP-SPARX to simulation data.
Results show that a GP-SPARX model can capture the nonlinear correlations
between turbines, and that the switching GP-SPARX method can capture

time-varying wake patterns.

e Chapter 7 applies GP-SPARX to an operating wind farm for wind and power

modelling.

e Chapter 8 provides the concluding remarks and points on future work.






Chapter 2

SHM rOrR WIND TURBINES

This chapter reviews the existing methods for the monitoring of wind turbines and
farms. In the first half of the chapter, the SHM systems for wind turbine fault/damage
detection are discussed in terms of the spatial and temporal scales. The second half
of the chapter summarises the characteristics of offshore wind farms, followed by the
reviews of existing physics-based and data-based models that (may) contribute to

wind farm monitoring on a population level.

2.1 SHM for Wind Turbines in Various Spatial

and Temporal Scales

In this section, a brief overview of the existing attempts at SHM for wind turbines
is given in light of the temporal and spatial scales of the commonly-addressed
monitoring problems and techniques. An SHM system usually consists of a sensing
technology for the collection of damage-sensitive data and a data analysis method
that infers the condition of the structure. The spatial and temporal scales of an
SHM system are dependent on the type of monitoring task of interest and the type
of sensing techniques available. It is to be clarified that, in the following text, the
term temporal scale is referred to the smallest increment in measured data instead
of the duration of time in which measurements are taken; the reason is that most
sensors are designed to be permanently mounted to turbines and continuously record

measurements from the first day of operation, in which case the time durations for all
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sensor recordings are expected to be the same. Figure 2.1 visualises a range of sensing
techniques applicable to wind turbine monitoring and how the data collected are used
to infer the conditions at various spatial and temporal scales. Note that Figure 2.1
does not provide an exhaustive list of the SHM systems that have been applied
to wind turbines but only includes those that provide data potentially suitable for

spatiotemporal analysis.
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Figure 2.1: Existing methods for wind turbine SHM in terms of temporal
and spatial scales.

Since damage is a local phenomenon, many SHM (and nondestructive evaluation)
methods are initially developed to investigate the damage-prone component of a
structure [2]; such methods are found towards the left side of Figure 2.1. The data
collected by sensors — such as accelerometer and fibre optic strain sensor — provide
point measurements of the structural dynamic response [34-36]; whereas methods

based on acoustic emission (AE), ultrasonic guided waves (UGW), scanning laser
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Doppler vibrometer (SLDV), X-radiography, and thermography may be able to
“scan” across a component or multiple components [34, 37-41]. The latter type of
methods is considered to be capable of both the localisation and detection of damage,
e.g. locating a crack in a turbine blade; while the former is more commonly used
for detection, i.e. detecting whether the mass, stiffness or damping properties have
changed as a result of damage. Nonetheless, a network of point sensors may also
have the capability of damage localisation, e.g. a distribution of fibre Bragg gratings
can locate and track crack evolution [34, 36]. Note that the data obtained through
accelerometers, optical fibre sensors, and thermography are sometimes referred to as
condition monitoring system (CMS) data [35]. Absent from Figure 2.1 are methods
that explore the electrical, electromagnetic, chemical, and physical properties of a
component, such as methods based on electrical resistance, eddy current, corrosion
sensor, crack detection, and oil analysis, which can detect damage in certain types of

turbine components [2, 34, 35].

The majority of operating wind turbines are equipped with the supervisory control and
data acquisition (SCADA) system, which records the statistical summary, including
mean, maximum, minimum, and standard deviation, of the raw data stream (usually
with a measuring frequency of 1 Hz) every ten minutes. Although a standard
measurement nomenclature does not exist, most SCADA systems record the basic
environmental and operational quantities, with a detailed summary provided in [42].
Previous studies have used the SCADA data to detect various types of damage
and performance anomalies across a wide range of spatial scales. For example,
within the scope of the drivetrain system, the continuous monitoring of gearbox oil
temperature, power output, and rotational speed in the SCADA data provided early
signs of planetary gear failure [43]. SCADA measurements taken at different parts
of the same turbine can also be used together for fault diagnosis; for example, the
relationship between 22 SCADA variables — describing the ambient environment,
operational settings and performance of a turbine — and five different types of faults
could be captured by a Gaussian process classifier, which was used to detect and
classify turbine faults [44]. Another example in [45] demonstrated the detection and
forecast of two types of failure occurred at two different turbines in the same wind
farm by means of comparing the processed SCADA information across the farm; this
shows an early attempt at PBSHM, but the confounding influence caused by the

spatiotemporally varying environmental conditions was not properly accounted for.

Beyond the population level, data are available that describe the atmosphere, land
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surface and ocean waves around the globe, which is summarised as the climate
data in Figure 2.1. In comparison with SCADA data, climate data cover a larger
geographical region (i.e. the globe) with coarser spatial and temporal resolutions;
examples of climate data include but not limited to [46-49]. To the best of the
author’s knowledge, climate data are mainly used for wind farm site planning [50]
instead of fault detection. However, the author believes that climate data are going
to be beneficial for wind farm PBSHM in the future and, hence, decides to include

the term in Figure 2.1.

The spatial and temporal scales of the sensing techniques shown in Figure 2.1 indicate
how the collected data may be utilised to detect, locate or assess damage in turbines.
The range of spatial scale serves as a rough indicator of the size of detectable defects
(on the lower end) and the size of the region covered by the sensing technique (on
the upper end). For example, SLDV may arguably provide images of the highest
spatial resolution out of all SHM methods mentioned, whereas thermography may
scan across multiple components simultaneously with a lower spatial resolution
[34]. The range of temporal scale is determined by the measuring/sampling scale
of the technique. A small temporal scale is required to capture the dynamics of
structures/machines in motion; for example, methods based on UGW may be used
to track fatigue crack development under vibration condition [51]. Methods of larger
temporal scales focus on capturing the long-term changes; for example, SCADA data
can capture the change in structural dynamics or operational conditions caused by

damage in the structure.

It should be clarified that anomaly detection using SCADA data has been investigated
over the last decade for the purposes of both wind integration studies and predictive
maintenance. The former studies the effect of integrating wind power into existing
electricity systems, where anomaly detection techniques are used to remove abnormal
wind power data in order to obtain an accurate overview of the statistical properties
of real turbine production [52]. The latter is a proactive, cost-effective maintenance
strategy that predicts when maintenance should be performed, based on data-driven
assessment of turbine conditions. In this context, anomaly detection techniques are
used to detect turbine performance anomalies, especially as early signs of failure [42].
Anomaly detection in predictive maintenance is indeed another term for the first
step of the SHM task (Section 1.1), where performance anomalies are the primary
focus of detection. Nonetheless, the detection techniques are the same across various

application domains [53].
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2.2 SHM for Offshore Wind Farms

The requirements and considerations for offshore turbine operation and maintenance
are different from those for the onshore counterpart because of the difference in
characteristics between offshore and onshore environments. Firstly, the offshore
environment is more suitable for siting large wind farms. There is generally a greater
area available offshore, and it is easier to find a site offshore than on land that is far
away from the dense residential areas while close to the electricity load centres [54].
Secondly, the offshore wind has higher speed, lower wind shear, and less turbulence
than the wind on land. On the positive side, the wind with high speed and low
turbulence can contribute to consistent, high power productivity, and low wind
shear means low tower height requirement (for the turbine rotor to work in the less
turbulent region of the atmosphere) [54]. However, these benefits come with costs.
For example, the fact that higher wind speed is likely to be found further away from
shore means that longer power transmission cables are required to harvest higher
wind speed, which may result in more expensive cable installation, more transmission
losses, and higher risk of cable failure. Likewise, the lower atmospheric turbulence
offshore allows the formation of longer, more persistent turbine wakes, which place
a bigger impact on the productivity of downstream turbines; increasing turbine
spacing is a potential solution but may also lead to a higher power transmission cost.
Therefore, any existing and future offshore wind farm is (to be) designed with a
balance between productivity and cost. As a result, an offshore wind farm is likely to
consist of a large number of turbines located moderately close to each other, sharing
the same environment; the interaction between turbines thus plays a bigger part in

the operation and maintenance of offshore wind farms.

2.2.1 Physics-Based Wake Models

The interaction between turbines across a farm is investigated in the study of the
wake effect, which is briefly introduced in Section 1.3.1. In this section, a review is

given on the existing physics-based wake models and their main areas of application.

The study of physics-based models that represent the governing laws of wake beha-
viours, i.e. wake models, can be dated back to almost four decades ago. Depending

on the ways solutions are obtained, the existing wake models can be subdivided into
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two types — analytical and numerical models. Analytical wake models, also known
as kinematic wake models, provide an analytical or empirical solution to the relative
drop in wind speed or power of a downstream turbine with regard to its upstream
neighbour; such models are usually computationally inexpensive and associated with
many simplifying assumptions [24]. Numerical wake models refer to methods based
on computational fluid dynamics (CFD) that provide an estimate of the entire vector
field of flow velocity across a wind farm, together with estimates of other quantities,
such as pressure or temperature, by numerically solving the Navier-Stokes equations
[23]; the computational cost of numerical wake models may vary depending on the
CFD code of choice but is generally much higher than that of the analytical models.
Owing to the complexity of the wake effect, existing physics-based models are often

designed by confining the scope of the problem to fit specific applications.

One of the most important applications of wake models is in the optimisation of
wind farm layout. The task is to find a farm layout that yields the best overall power
production out of all potential candidates, while considering technological, economic,
environmental, ecological, aesthetic, and social constraints. The standard approach
to this task includes the assessment of all candidate layouts, which would only be
practical using computationally efficient analytical models. However, model accuracy
tends to deteriorate once turbine layouts and/or environmental conditions differ from
the benchmark scenarios. The major types of analytical wake models were evaluated

for operational wind farms of a range of sizes, terrains and layouts in a review given
by Archer et al. [24].

Given the trend towards increased turbine sizes to meet the higher demand for wind
energy, a second important application of wake models is the improvement of blade
design. A larger turbine requires blades that are longer and yet more lightweight.
Such new blade designs, however, can be prone to aeroelastic deformation, which
inevitably complicates the structure of a turbine wake, especially under the combined
effect of individual blade control and rotor-tower interaction [23]. Numerical models,
e.g. the combination of CFD-based wake models and finite element (FE) turbine
models, are the only physics-based options with the potential to provide sufficient
accuracy. Not surprisingly, the extremely-large computational resources required by
CFD-based models make them infeasible for most industrial implementations, and
even some research cases. Because of cost limitations, such numerical models are
only available for the simplest environmental and operational conditions. According

to a review by O’Brien et al. [23], the development of advanced 3D numerical
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approaches to wake modelling is still “in its infancy”, with enormous potential as

well as formidable challenges ahead.

Since the physics-based wake models (analytical and numerical) are mainly created
for wind farm planning and turbine design, these models need to be adapted or
repurposed for application to SHM; that is, to create a model that can assess current
structural conditions based on monitoring data. Assuming that it is possible to
repurpose the models, difficulties may arise from high computational burden (if
using CFD-based models) or from poor accuracy (if analytical models are chosen),
especially when the real environmental and operational conditions become different
from the ideal scenarios encapsulated in the simplifying assumptions. Hence, given
the availability of data collected from operating turbines, data-based models are
more likely to produce predictions which supply the accuracy required for monitoring
purposes (e.g. short-term turbine performance prediction) at a relatively lower cost
[55]. Nevertheless, physics-based models can provide tremendous insight into how

data-based models are to be created.

2.2.2 Data-Based Population-Level Models

A major objective of SHM for wind farms is to develop farm-level (or population/fleet-
level) damage identification methods/software based on the data collected from the
existing sensing technologies; this means extending the areas of the existing methods
to cover the right side of Figure 2.1. To the best of the author’s knowledge, data-
based methods for population-level monitoring are currently under rapid development,
especially in the field of PBSHM.

Power-curve monitoring is a method of wind farm performance indication that models
the correlation between the environment (wind speed) and turbine performance
(power). Previous studies have developed the power-curve method for farm-level
monitoring (as the first applications of PBSHM) [12-14] and turbine-level [56]
monitoring; the focus here is to review the power-curve method as a farm-level
method. A power curve describes the dependency of power generated by a wind
turbine upon ambient wind speed. Theoretically, turbines with the same design and
configuration should show a similar shape of power curve. It is assumed that a power
curve significantly distorted from the normal shape indicates anomalous turbine

performance. The power-curve methods model the temporal variations of power
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in relation to wind speed, while accounting for the spatiotemporal environment,
manufacturing tolerances, and varying operational settings as the population variance;

any variation outside of the population variance is deemed anomalous [12-14].

As mentioned previously in Section 1.2, the current trend of PBSHM is to focus
on knowledge transfer between structures via abstract spaces, with population-level
monitoring for wind farms being one of the most significant areas of application
[15, 17].

2.3 Conclusions

This chapter provides, firstly, an overview of the existing SHM systems for wind
turbines and, secondly, summaries of the physics-based and data-based models for
wind farm monitoring. By reviewing the SHM methods for wind turbines in terms
of spatial and temporal scales (Figure 2.1), the need for more research is highlighted
on methods that allow data from individual turbines to be used collectively for the
assessment of wind farm conditions. The unique characteristics of offshore wind farms
bring to attention the significance of accounting for the spatiotemporal interaction
between turbines when monitoring the farms. The inter-turbine interaction is
commonly described using physics-based wake models, which are not the best options
for SHM; whereas capturing spatiotemporal correlations is not the primary focus of
the existing population-based methods for wind farm monitoring. With this thesis
aiming to explore the usability of spatiotemporal models for wind farm monitoring,
the next chapter is dedicated to reviewing the existing spatiotemporal methods in

other research fields.



Chapter 3

METHODS FOR HANDLING
SPATIOTEMPORAL DATA

This chapter provides a review of the existing approaches to spatiotemporal analysis
across disciplines. Since space and time are the fundamental factors of most physical
phenomena, data-based models that account for spatiotemporality are physics-
inspired to various extents; this demonstrates one way to utilise physics/mathematical
models in data-based algorithms, which is a current research trend in the communities
of SHM and machine learning. More detailed descriptions of Gaussian process, spatial
autoregressive models, and Gaussian process nonlinear autoregressive model with
exogenous inputs are given in Section 3.2 to Section 3.4; these models will be adapted
to account for the spatiotemporal wake effect for the purpose of wind farm monitoring

in the following chapters of this thesis.

3.1 Existing Methods for Spatiotemporal Model-
ling

Spatiotemporal data analysis is relevant to various problems in the fields of environ-
ment, climate, ecology, health, energy, food, finance, etc. The dynamic evolution
of many phenomena can only be captured with the spatiotemporal correlations
properly accounted for, e.g. the formation of natural hazards. A representation

available only in the spatial or temporal domain is insufficient for such phenomena
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[32]. The arbitrary combination of spatial and temporal models is unlikely to result
in a valid spatiotemporal model [33]. Hence, an appropriate spatiotemporal approach

is necessary when handling data that describe variations across space and time.

The definitions of space and time are to be clarified before reviewing the existing
spatiotemporal methods. In Newtonian physics, space and time are distinct from
one another in that time moves forward linearly and continuously in an irreversible
direction regardless of anything that happens in the world. Although, in Einsteinian
physics, space and time are demonstrated to be interdependent and inseparable,
this relativistic view barely affects phenomena at the scale of the solar system [33].
Currently, in SHM, the phenomena associated with the structures of interest stay

within the scales of space and time where Newtonian physics is assumed.

Most existing models that describe spatiotemporal dependence assume persistency,
i.e. nearby values (in space and time) are more alike [32]. This spatiotemporal
persistency is most-commonly described using spatiotemporal covariance functions;
they characterise the statistical dependencies in space and time for a stochastic spati-
otemporal process. Heine demonstrated that spatiotemporal correlation functions can
be derived from stochastic partial differencial equations (PDEs) [57]. Christakos and
Hristopulos developed separable spatiotemporal covariance functions for applications
in environmental health monitoring, i.e. to monitor how the natural environment
affects the state of human health [33]. Cressie and Wikle categorised the space-time
covariance functions derived from moments of probability distributions as part of
a descriptive approach to representing spatiotemporal dependence, whereas they
preferred a dynamical approach where the spatiotemporal dependence is motivated
by physical understandings [32]. Stein summarised three theoretial aspects of spa-
tiotemporal interactions implied by existing covariance functions and developed
covariance functions to address each aspect [58]. These spatiotemporal covariance
functions were later adapted and applied to crime event modelling [59], wind field
forecasting [60], and ozone modelling [61]. Note that a large portion of the existing

covariance functions are developed assuming spatiotemporal stationarity.

The spatiotemporal correlations depicted as covariance functions provide information
about the probability density function of the underlying spatiotemporal stochastic
process and can be used to infer the behaviour of the process [32, 33]. Kriging, which
is equivalent to Gaussian process regressio, is one of the commonly used methods to
make spatiotemporal predictions from specified covariance models [32]. Alternative

methods such as Bayesian maximum entropy can also combine prior knowledge
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(contained in covariance functions) with data for mapping spatiotemporal random
fields [33].

Several modelling approaches have been developed to address the cases when the
assumption of spatiotemporal stationarity no longer holds. One of the simplest
approaches assumes that the nonstationarity lies in the mean of the process. The
nonstationary mean (in space and/or time) can be captured through a separate
regression model; the results obtained from the covariance-based methods can then be
combined with the nonstationary mean to represent the spatiotemporal process [33].
Note that the nonstationary mean may be described by a physics-based model, which,
when combined with a data-based covariance model, leads to a physical-statistical
approach — also known as grey-box modelling or physics-informed machine learning
in various fields [75, 85]. In particular, residual modelling refers to the use of a
data-based model to capture the residual error between data and a physics-based
model; this approach is demonstrated by combining Gaussian process-based models

with Morison’s equation to model the time series of wave loading [62].

When the nonstationary behaviour (or dynamic evolution) of a spatiotemporal process
is relatively well understood, an alternative approach can rely primarily on this
physical understanding. The results are physics-based models, which are likely based
on PDEs, such as stochastic PDEs. The predicted behaviour of the process is then
given as the solutions to the stochastic PDEs, and the spatiotemporal correlations

may be found in the covariance derived from the stochastic PDEs [32, 57].

Given the availability of physics-based models for a spatiotemporal process, the
observed data are unlikely to be perfectly in line with the theory because of (a) the
uncertainties associated with data collection, storage and processing, (b) the difficulty
to measure directly the underlying process in certain situations, or (c) the limited
applicability of the physics-based models due to simplifying assumptions. In this
context, a hierarchical state-space framework can utilise the observations (potentially
from multiple sources) together with known physics (possibly in the forms of PDEs
or integro-difference equations) to make inferences that better represent the process

of interest [32]; this is also an example of the physics-informed data-based model.

In cases when there is limited knowledge about the dynamic evolution of a process
or when the PDEs describing a process give intractable solutions, the spatiotemporal
correlations are frequently represented using models of the autoregressive (AR)

forms. The use of AR models is motivated by that the discrete approximation of
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a continuous process is often described in terms of difference equations, which, for
example, satisfy the Markov property. Discretisation also allows a spatiotemporal
process to be approximated as a time series of spatial processes or a spatial process
of time series [32]. In the former case, a vector autoregressive model (VAR) can be
used by assuming autoregression in time and specifying the spatial relationships in a
weight matrix, which is considered as a spacial case of the space-time autoregressive
moving-average (STARMA) model; the STARMA model can also be equivalent to the
simultaneous autoregressive model and /or the conditional autoregressive model under
certain conditions [32]. It is worth mentioning that many studies on spatiotemporal
environmental processes assume autoregression in time domain only, with the spatial
relationships modelled in a case-specific manner. Hence, the spatially evolving time
series is less likely to be modelled explicitly as an AR process; instead, it can be
modelled as a Gaussian process with the covariance being the convolution of an
isotropic spatial element and an autoregressive temporal element [63], or it can be
modelled as a Gaussian Markov random field when Markov assumption is appropriate

[64].

The spatiotemporal correlations found in data are dependent on the underlying pro-
cess; thus, the choice of modelling method is determined by the type of spatiotemporal

process under consideration and is largely case-specific.

The rest of this chapter will describe three data-based models in more detail, as
they will be adapted to capture the spatiotemporal relationships for the wind farm

monitoring problem in later chapters.

3.2 Gaussian Process

As an extension to multivariate Gaussian distributions that describe random variables
of finite dimensions, a Gaussian process (GP) is held over functions, with the function
values f(X) specified at a potentially infinite number of inputs X. The fact that
a GP can provide consistent inferences over any finite number of points makes it a
powerful tool to learn functional relationships [65]. A GP is specified by a mean and

a covariance function,

F(X) ~ GP (m(X), k(X, X)) (3.1)
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Conventionally, the mean function is assumed to be zero to simplify the formulation,
and the covariance function takes the form of squared exponential (SE), which is the

most commonly-used kernel in describing smooth data variations,

ksp(X,X') = 0% exp (-%p{ _ X’|2> (3.2)
The process of model training involves the optimisation of hyperparameters, which,
according to Eq. 3.2, include process variance afc and input lengthscale [. Note that
characteristic lengthscales are used in the current model, meaning that each input
dimension is assigned a different lengthscale; for input data with a dimension D,
there is a total of D lengthscales [y,...,lp. These hyperparameters are optimised

here by maximising the marginal likelihood via gradient-based optimisation methods

[65].

With the optimised hyperparameters, a predictive distribution corresponding to the
unseen inputs, X*, can be given by specifying the predictive mean vector, £*, and

covariance matrix, cov(f*):
f* = K(X* X)[K(X, X) +o,0] "y (3.3)
cov(f*) = K(X*, X*) — K(X*, X)[K(X,X) + 21 'K (X, X*) (3.4)
where K(-,-) denotes a covariance matrix obtained from Eq. 3.2, and o2 is the
noise variance associated with the noisy observations y. To account for the noise

in the predictive distribution, the covariance for the noisy target y* is cov(y*) =
cov(f*) + o21.

For more details on GP implementation, readers are referred to [65].

3.3 The Spatial Autoregressive Model

Methods based on the spatial autoregressive (SAR) model have been applied to many
problems across disciplines such as spatial econometrics and geostatistics over the

past few decades. Most variations of the SAR model are developed based on the
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linear spatial autoregressive process by Cliff and Ord [66],

Yi = @Zwijyj + € (3.5)
j=1
EZ'NN(O,O'Q) 1=1,...,n

where, for a total of n locations, the observation y at each location ¢ is modelled
as a linear combination of the observations at the neighbouring locations. The
information about spatial contiguity is contained in a n X n weight matrix W, where
the element w;; # 0 when the locations ¢ and j are contiguous. In Equation 3.5, each
observation is modelled as the sum of an underlying mean (obtained from the spatial
lag term) and a random component ¢;. In this case, €; is assumed to be a Gaussian

white noise with a variance 0. Equation 3.5 can also be presented in a matrix form,

y=aWy+e (3.6)
e ~ N (0,0°I,)

Variations of the SAR model are created by including exogenous input variables,

with the general form given by [67],
y=aWy+Zp3+¢€ (3.7)

where Z may include the matrix of exogenous inputs X, the weighted sum of the
spatially lagged exogenous inputs WX, and/ or a vector of ones 1, and f is a vector
of parameters; for example, if Z =[1 X WX], B =[By 51 o]’

Cliff and Ord highlighted two main types of analysis associated with the SAR model:
(a) estimating model parameters and (b) detecting spatial autocorrelation within
data [66]; following them, Griffith developed methods of scientific visualisation to
explore the spatial autocorrelation in georeferenced data [68], whereas Lee [69] and
LeSage [67] investigated the methods to estimate and interpret model parameters,
respectively. The general form of a standard SAR model remains the same throughout
these studies (as indicated in Equation 3.7), which is characterised by predefined
functional forms and weight matrices. Similar to the case of all other deterministic
models, substantial work is required to decide which functional form of the SAR
model is best for a specific problem. The predefined weight matrices in the SAR model

specify prior knowledge in spatial correlations [67], which provides a parsimonious
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solution but might introduce subjective bias. The standard SAR model do not
account for temporal correlations without a spatiotemporal extension, however, the

SAR-based spatiotemporal models inherit the same traits [67] and, thus, constraints.

3.4 (Gaussian Process Nonlinear Autoregressive

Model with Exogenous Inputs

An autoregressive model based on GP is one of the methods to capture nonlinear
relationships while circumventing the limitations caused by predefined functional
forms. Such a model also overcomes a major drawback of GP — that it can only
interpolate between data points — by adopting an autoregressive model structure;
the resulting model is able to extrapolate by learning a static map between values

of the target variable itself and thus capture the behaviour of dynamical systems

[70-72].

The Gaussian process nonlinear autoregressive model with exogenous inputs (GP-
NARX) is given as,

Yi = f(Xi—lxv"-7xi7yi—lya'"7yi—1) +e€ (38)

where x is the exogenous inputs. The numbers of lags in the exogenous term and in
the autoregressive term are denoted by [ and [y, respectively. A Gaussian process

prior is assumed over functions of f (-), as indicated in Equation 3.1. The noise € is
2

n*

assumed Gaussian, € ~ N (0,02), with the noise variance o

The GP-NARX model is able to make two types of predictions. The one step ahead
(OSA) prediction is made when true measurements are used as model input, and
the model is only predicting the next (temporal or spatial) step ahead; the model
predicted output (MPO) prediction is made when the model predictions from the
previous step(s) are used as input to compute the next step [72]. Using the superscript

x to indicate model predicted values, the OSA prediction may be expressed as,

y;k - f(Xi—lx7"'7x’i7yi—ly7"'ayi—l) +€ (39)
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and the MPO prediction as,

y: :f(Xi—lx)'"7Xi7y;<—ly7"'7y;k—l> +e (310)

More details on the implementation and application of GP-NARX can be found in
[70-T72].

3.5 Conclusions

This chapter reviews the existing methods of spatiotemporal modelling, which are
physics-informed to various extents. If the phenomenon is well understood, a physics-
based model, such as a stochastic PDE, can be solved to predict the spatiotemporal
process. When partial physics knowledge is available, e.g. a physics-based model only
describes the ideal situations, the physics in the form of PDEs may be incorporated
in a hierarchical state-space framework; alternatively, the physics knowledge may
be converted into spatiotemporal covariance and/or mean functions and applied
to data-based frameworks such as GP (kriging), Gaussian random fields, and AR
models. In cases of limited physics understanding, the data-based models can be

used with generic priors to capture spatiotemporal variations.

This thesis mainly concerns the last scenario — (physics-inspired) data-based methods.
In Chapter 4, a purely data-based GP (with generic priors on mean and covariance)
will be developed into a wind farm performance indicator that accounts for the
spatiotemporality due to the wake effect. Chapter 5 will provide the details on
how the physics of the wake effect motivates the development of a GP-based spatial
autoregressive model, with its application to simulated and real wind farm data given

in Chapter 6 and Chapter 7, respectively.



Chapter 4

THE MAPPING METHOD FOR WIND
FARM ANOMALY DETECTION

This chapter introduces a mapping method for anomaly detection across a wind farm.
As the first attempt in this thesis to develop a spatiotemporal approach to wind
farm monitoring, the mapping method is developed based on a purely data-based
model, GP regression. Since data play an important role in data-based modelling,
this chapter begins with a brief overview of an operating wind farm (Section 4.1),
from which data are collected and used for the case studies presented later on in this
thesis. Section 4.2 is a description of the mapping method, including details on the
algorithm of choice, the (spatiotemporal) functional relationships captured, and the
metrics for anomaly detection. Section 4.3 provides case studies that demonstrate
the capability of the mapping method as a performance indicator for operating wind

farms.

4.1 SCADA Data from the Lillgrund Wind Farm

This section provides a brief summary of an operating offshore wind farm, Lillgrund,
and the SCADA data collected from the wind farm.

Lillgrund is located in the middle of the Oresund region between Denmark and
Sweden; it consists of 48 turbines rated at 2.3MW, with the farm arrangement as

seen in Figure 4.1. The turbine spacing is 8.6 R, where R represents the turbine rotor

29
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Figure 4.1: Layout of the Lillgrund wind farm. The dots represent the
turbines, and the triangle represents the weather mast. Turbine spacings
are shown in terms of rotor radius. The prevailing wind direction is
indicated by the blue arrow. The spacing between ticks along both axes
is 10R.

radius, in the prevailing wind direction as indicated by the blue arrow in Figure 4.1
(i.e. the column-wise direction of the wind farm); the spacing in the row-wise direction
is slightly smaller (6.6R) [73]. Such spacings are considered small because the layout
was originally designed for smaller turbines; this compact layout was preserved so as
to facilitate the investigation into how turbine wakes can affect power production
[25]. Detailed description and analysis of the Lillgrund wind farm can be found in
(25, 73].

The data used in the following analysis were collected during a year of operation from
the SCADA system in Lillgrund. As introduced in Section 2.1, the SCADA data

are presented as a statistical summary, including the mean, maximum, minimum,
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and standard deviation, of the actual recorded data every ten minutes. In this case
study, time series data refer to a series of mean values summarising every ten-minute

section of the raw data streams.

One may argue that the ten-minute interval is too coarse to represent the temporal
variations, as the data fluctuations (e.g. due to turbulence) may be lost through the
averaging process. However, in fluid dynamics, a fundamental assumption in the
Reynolds-Averaged Navier-Stokes approach to modelling turbulent flow is that a
statistically steady flow can be thought of as the sum of a time-averaged term and a
fluctuation term (i.e. Reynolds decomposition) [74]. Hence, the ten-minute mean
values provide an ample opportunity to explore the spatiotemporal variations in the
mean wind, given that turbulence is notoriously difficult to model and usually requires
a separate step/model to capture. This thesis focusses on the spatiotemporality
expressed through the mean wind and is a prerequisite for developing a more complex

model that captures the effect of the turbulent wind.

4.2 The Mapping Method as a Spatiotemporal
Anomaly Detection Method

The mapping method aims to detect performance anomalies by mapping the spati-
otemporal variations in EOV onto an EOV-affected feature that represents structural
performance. It is in essence a novelty detection method with the assumption that the
spatiotemporal pattern in the chosen feature will be maintained unless performance
anomalies (including damage) occur. The mapping method consists of two steps:

modelling and detection, with the details given as follows,

1. Baseline modelling refers to the training of a model that describes the normal
variations of a spatiotemporal pattern, based on which the normal structural

performance is predicted during a testing period.

2. Anomaly detection involves the quantification of the discrepancy between
predictions and measurements. Anomalies are detected when the discrepancy

value exceeds a preset threshold.
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4.2.1 A Baseline Model Based on GP Regression

To model the spatiotemporal variations across a wind farm, a flexible regression
algorithm is required. The model of choice in this chapter is GP regression, which
has been used as a novelty detector in place of the control chart since [30]. The first
advantage of GP as a probabilistic model is its ability to provide a predictive distri-
bution, from which the mean values and confidence intervals can be computed [65].
In the context of PBSHM, the confidence intervals also account for the population
variance, i.e. the difference between individual structures within a population that
arises from benign sources such as turbulent boundary conditions and manufacturing
tolerances, as a means of handling confounding influence [14]. Another advantage
of GP lies in the fact that it is nonparametric and, thus, well suited for learning
complex relationships, as opposed to a parametric model whose complexity may be
restricted by a predefined functional form. Hence, GP regression is used here to
construct an anomaly detector that accounts for the spatiotemporal EOV as part of

the normal population behaviour.

4.2.2 Functional Relationships Captured by the Model

The mapping method aims to capture the spatiotemporal correlation between the
EOV and turbine performance. Power is chosen as the target feature since it is a
direct measurement of turbine performance. At the same time, power is a direct
result of wind variations as well as operational control; thus, the power variation
across a wind farm is a spatiotemporal process. Input features include the spatial
coordinates at all turbine locations and the wind speed at a subset of locations. A
resulting GP model is trained to predict the power time series at all turbine locations
in a wind farm, from the corresponding spatial coordinates and wind speed at a
subset of locations. In other words, the model intends to capture the wind-power
relationship and how it is affected by the wake-induced correlation across space and

time.

The wind-power correlation can be summarised by a power curve, with an example
shown in Figure 4.2. Note that here the data are normalised so that the values of power
and wind speed vary in-between -1 and 1. It is seen that power is strongly correlated
to wind speed, forming an approximately sigmoidal (or cubic within a specific range)

relationship. The shape of the curve is piecewise as a result of the turbine control
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strategy; thus, the modelling of a full power curve is a complicated task in itself. The
use of a simple GP model, without incorporating physical knowledge or partitioning
the input space, might result in reduced accuracy in regions of control intervention
(e.g. above rated power) [56]. Therefore, it is unlikely that a simple GP is able to
capture the full wind-power correlation as well as the spatiotemporal correlation
induced by wakes. As a result, the data used in the following analysis correspond to
a restricted set of operating conditions, in which the wind speed variations are kept
within the range in-between the cut-in and rated values (Figure 4.2). An extension
to modelling the full wind-power correlation may be useful once the current model is

proven valid.
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Figure 4.2: An example of a power curve

At the risk of repetition, it should be clarified that power-curve monitoring is not
part of the aim of the mapping method and that the turbine-by-turbine wind-power
correlation is not modelled directly. Instead, wind speed and power are the chosen
features that represent EOV and turbine performance, respectively. The aim of the
mapping method is to achieve EOV modelling in a spatiotemporal setting, and the
aim of this chapter is to demonstrate the potential of this method as a performance

indicator for a wind farm.

The GP model not only captures how power changes with wind speed temporally,
but how this correlation varies spatially. The spatial aspect comes from the wake
effect in the wind farm, which affects wind speed and power in a similar manner.
Figure 4.3 shows the spatial distribution of turbine power output across the Lillgrund
wind farm during two different time periods. Here the maximum power output

in a farm is found at the front row of turbines, and the power levels decrease as
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the wind progresses further downstream across the farm. This spatial correlation
is modelled by using as input variables (a) the spatial coordinates of all turbine
locations and (b) the wind speed time series at a fixed set of reference locations.
The reference locations are selected to ensure that the model learns the spatial and
temporal correlations through interpolation (i.e. to avoid extrapolation); the choosing
of reference turbines will be discussed later in Section 4.3.1. Figure 4.3 also shows
that the spatial pattern is sensitive to wind direction, which changes with time; this

time-varying spatial pattern is also captured by the model.

Normalised power Normalised power
—60 7/ 02 ~ 60 ) 02
x %. o C I\ @ .00 O
850 ..'....... 2'1 E 50 .:..:.‘:... 0.3
© ©
Buo 09 0 0a 0 g 40 LSS
:5: . .....:..:. -0.1 ,% w0 :. ....... -0.4
Y o o 2| Yog 009
£ 2 .. .. ( 0.3 £ 20 0.0 05
@ () () @ ) () ( ]
§ 10 .. ... 04 % 10 ...... 0.6
B .‘ .. 05 B, .. ()
oo ® -0.6 o 07
0 20 40 60 10 20 40 60
Distance in rotor radius (R) Distance in rotor radius (R)
(a) 42°. (b) 300°.

Figure 4.3: Example power variations across the Lillgrund wind farm
corresponding to different wind directions, which are indicated by the
blue arrows

To conclude, the GP model captures (a) the correlation between wind speed at
reference locations and power output at each turbine, (b) how the wind-power

correlation varies spatially, and (c) how the spatial pattern changes with wind

direction (which is time-varying).

4.2.3 Discrepancy Measures and Benchmark Values

After establishing a model of normal condition, the expected normal turbine per-
formance during a test period can be predicted, and the discrepancy between the
prediction and measurement are computed. As a population-based method, the map-
ping method detects anomalies via comparisons across the structures in a population.
Therefore, a single discrepancy value is assigned to each turbine, summarising the
difference between the predicted and measured power time series, so as to facilitate

the comparison between turbines. Two discrepancy measures are used for the purpose
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of this study, namely normalised mean-squared error (NMSE) and mean standardised
log loss (MSLL), which are error metrics commonly used for model quality evaluation
in the literature of GP [65].

The NMSE is given by

NMSE, = 2 S (- 1) (4.1)

where y and f denote the measured target variable and the GP predicted mean,
respectively. The super- or subscript * indicates the test data set, and the subscripts
t and s denote time instance t = 1...nt and turbine index s = 1...ng. The mean-
squared error term is normalised by the term 100/02. o2 represents the variance
of the measured target variable in the testing data across all turbines, in order
to remove error sensitivity to the scale of testing data. The scaling factor 100
converts the error values into percentages. A score of 100% means the predictions
are equivalent to the target mean of the test data. Hence, 100% is considered a
benchmark value for NMSE; an NMSE value below 100% means that the model
can provide better predictions than the mean of test data and is assumed to have
captured some correlations between input and output. Note that the calculation of

NMSE does not include information about GP predictive variance.

By contrasts, MSLL includes both the mean and variance of the GP predictive

distribution in its formulation [65],

1 & o W B)T) 1S oy, Wi 9)
MSLL; = 5T ; <log(27m*) + 6—3> ~ 57 ; <log(27m )+ T)
(4.2)
The first term in Equation 4.2 is the negative log probability that indicates how likely
the target measurements are to be predicted using the trained model. Here, the
GP-predicted variance for a noisy target is 62 = diag(cov(y*)) = diag(cov(f*) + o21).
The second term in Equation 4.2 represents the (negative log) probability obtained
by treating the training mean § and variance o2 as the model. It standardises the
first term such that MSLL > 0 if the GP predictions are worse than the trivial model
of training mean and variance. The benchmark value of MSLL is therefore 0, below

which the model prediction is considered acceptable.

In the analysis that follows, the benchmark values mentioned above are used directly
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as detection thresholds. Usually, in SHM, thresholds are determined by assuming a
Gaussian generating distribution for the normal condition; for non-Gaussian features,
thresholds can be obtained through methods such as extreme value statistics and
receiver operating characteristics [2]. However, the Gaussian assumption is not
appropriate for the wind speed or power distribution, and the available data do not
contain the necessary information (i.e. there is no labelled data) for the advanced
threshold generating methods. As a result, the benchmark values are used as
thresholds in this thesis to demonstrate how the mapping method can be used to
detect performance anomaly across a wind farm. Before implementing the mapping
method in an actual wind farm, labelled data are needed to further validate the

model and to generate realistic thresholds.

4.3 A Case Study on an Offshore Wind Farm

In this section a case study is presented to demonstrate the potential applicability of
the mapping method to the problem of wind farm anomaly detection using SCADA
data. Section 4.3.1 summarises the data used for model training and testing. It is
followed by the testing results which demonstrate (a) the model’s capability to predict
power production with adequate accuracy (Section 4.3.2), and (b) the potential to

use the model as a performance indicator for wind farms (Section 4.3.3).

4.3.1 Training and Testing Data

A GP-based model of normal condition is trained to predict power from spatial
coordinates and wind speed, as mentioned in Section 4.2.2. One of the input features
to the GP is the spatial locations, which are given as the Cartesian coordinates
of each turbine position. Another input feature is the wind speed at a number of
reference turbines. A set of ten reference turbines are randomly selected across the
wind farm, with the locations indicated by the blue rectangles in Figure 4.5. The
number of reference turbines and their locations are chosen to (visually) ensure
that they are spread across the wind farm in order to avoid extrapolation in space,
since a standard GP model (without incorporating physics) is unable to extrapolate
[75]. The effect of reference turbines on model predictive accuracy will be discussed

later in Section 4.3.4. More advanced methods for reference selection such as Latin
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hypercube sampling [76] may be considered for future studies.

The training and testing data sets are selected based on the following criteria. First,
the data on wind speed and power used in the case study are confined to the range
between cut-in and rated values (Figure 4.2), for reasons mentioned in Section 4.2.2.
Second, the training data cover a range of wind directions as the normal condition of
the wind farm includes the variations across multiple wind directions. The available
data are sectioned into many time windows according to the wind direction. The
training data consist of time windows that correspond to four different wind direction
ranges — according to the layout of the wind farm; each testing data set corresponds
to a time window from one of the four wind direction ranges. Note that since the
weather mast data are unavailable to the author, the turbine nacelle angle is used
to estimate the local wind direction around each turbine, which has been proven
acceptable in [25]. The wind (nacelle) direction ranges covered by training and

testing data are illustrated in Figure 4.4.
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Figure 4.4: A polar histogram showing the wind direction ranges of
training and testing data.

A summary of the training and testing data sets used in the case study is given in
Table 4.1. Note that the numbers of data points for the training period in Table 4.1
correspond to the numbers obtained after subsampling the original SCADA data by
a factor of two (in order to reduce computation time), whereas the testing data are
not subsampled. Thus, to make test predictions, the model interpolates not only in
space but in time. The total number training points is 3672, which corresponds to
about 25.5 hours’ worth of data for all 48 turbines in the Lillgrund wind farm. The

training of the GP model using the selected data set takes about 30 minutes using 6
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logical cores.

. Time
Wind direction (0) Nf)rmahsed Normalised Number period
wind speed of data
range range power range points covered
(hours)
12.2° < 0 < 56.2° 0.18-0.81 0.15-0.91 336 2.3
10.1° < § < 55.4° 0.24-0.91 0.21-0.95 312 2.2
—33.3° <6< 13.0° 0.06-0.90 0.09-0.93 408 2.8
Training —40.5° <6 <7.6° 0.28-0.98 0.18-0.95 360 2.5
sets —141.5° <0 < —94.6° 0.05-0.94 0.08-0.94 1080 7.5
—140.0° <0 < —93.2° 0.09-0.88 0.10-0.84 408 2.8
149.3° < 0 < 180° and
_180° < 0 < —165.0° 0.02-0.88 0.07-0.81 456 3.2
140.4° < 0 < 180° and
_180° < 0 < —160.6° 0.21-0.89 0.19-0.95 312 2.2
140.4° < 0 < 180° and
Test set 1 _180° < 0 < —170.0° 0.00-0.68 0.08-0.59 816 2.8
Test set 2 50.3° < 6 <97.9° 0.09-0.72 0.00-0.64 624 2.2

Table 4.1: A summary of training and testing data sets.

4.3.2 Capability to Predict Normal Power Production

The trained GP model is used to predict the power output during a testing period,
when all turbines are operating under normal conditions. This example refers to test
set 1 in Table 4.1. The prediction errors — NMSE and MSLL — are shown as error
maps in Figure 4.5. Here each data point represents a turbine in its geographical
location, with the turbine numbers (1 to 48) indicated next to each point. The data
points are coloured according to their respective error values; the error values are
also presented inside the circles. The incoming wind direction is indicated by the

blue arrow, and the reference turbine locations are illustrated using blue rectangles.

It is seen that no specific spatial pattern can be found in the NMSE map (Figure 4.5a),
whereas the MSLL results tend to get better towards the downstream side of the
farm (Figure 4.5b). Such a spatial trend in the MSLL values is arguably caused
by the calculation of the MSLL requiring an indirect comparison of the mean and
variance between training data and GP predictions, i.e. the two terms in Equation 4.2
correspond to the log loss obtained by comparing the testing data with GP predictions

and training statistics, respectively. Since the predicted mean power levels tend to
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Figure 4.5: Maps of (a) NMSE and (b) MSLL averaged across a testing
data period (of about 2 hours 50 minutes) that describes normal opera-
tional conditions. The spacing between ticks along both axes is 10R.

decrease in the direction of the wind, the MSLL values change in the wind direction
as well, but the way the MSLL changes depends on how far away the predictions
are from the training mean. Note that the predicted confidence intervals remain
roughly constant throughout the farm. Overall, the error values are well below
the corresponding thresholds (100% for NMSE; 0 for MSLL). At reference turbine
locations, i.e. where wind speed measurements are provided as inputs to the model,
there is a tendency to obtain relatively-better NMSE results; while whether reference

inputs are provided does not seem to affect the MSLL values. The difference between
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Figure 4.6: Examples of the predicted and measured power time histories
for the normal testing set, in cases of (a) small, (b) medium, and (c)
large errors

the two error metrics is, of course, associated with the fact that only the mean
predictions are used in the NMSE, while both the predictive mean and variance are
included in the calculation of the MSLL.

Examples of time series predictions are visualised in Figure 4.6, where the GP
prediction constitutes a mean and a confidence interval (36,). Figure 4.6a illustrates
one of the best predictions, excluding those at reference turbines. It is seen that
the mean prediction follows the measured trend almost exactly, even at regions
of relatively-wider confidence intervals (from data point 11 onwards). Figure 4.6b
demonstrates the model prediction with a medium level of errors, where there are
periods of mismatch between the mean prediction and the measurement, but the

amount of deviation is considered small compared to the confidence interval. The
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largest-error prediction is illustrated in Figure 4.6¢; it can be seen that the mean
prediction deviates from the measurement throughout the time window, while still
loosely following the trend. In regions of large deviation (data points 5-9), the
measured data are close to the boundary of the confidence interval, which leads
to the relatively large MSLL as well as NMSE. In summary, the model is able to
provide mean predictions that follow (at least roughly) the measured trends, as well
as confidence intervals that capture all the benign power variations in the given

testing data set.

4.3.3 Performance Indicator for Wind Farms

Having established an appropriate model of normality, the model is used to predict
the power production in a test set that contains potential performance anomalies,
which refers to test set 2 in Table 4.1. Figure 4.7 shows the discrepancy between
predictions and measurements in terms of maps of NMSE and MSLL. The colour
schemes of the error maps are designed such that the turbines with an error value
above the threshold are highlighted (in warm colours). The thresholds for NMSE and
MSLL are 100% and 0, respectively, with reasons given in Section 4.2.3. It is seen that
five turbines are highlighted as candidate anomalies in the NMSE map, i.e. turbines
22, 29, 33, 38, and 48, and there is one additional candidate anomaly, Turbine
25, highlighted in the MSLL map. Among these highlighted turbines, Turbine 48
is disqualified from being a potential anomaly, since it was manually switched off
during the time period being considered. This power-down results in extremely high
values of NMSE and MSLL. Although this is a known control action, it provides
very basic validation that the model is able to detect anomalous behaviour. The
other highlighted turbines will now be investigated. Note that the dataset available
is currently unlabelled, i.e. the true reason for suspected anomalies is unknown —

here some possible reasons for the observed behaviour will be explored.

The time histories of the predicted and measured power for the candidate anomalies
(turbines 22, 25, 29, 33, and 38) are shown in Figure 4.8. For all candidates, there
are obvious discrepancies between mean predictions and measurements throughout
the time window. However, the trends of measured power are still captured by the
confidence intervals most of the time. With respect to the error values, the further
away the mean predictions are from the measurements, the higher the NMSE values;

whereas higher MSLL values tend to result from scenarios when the measured data
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Figure 4.7: Maps of (a) NMSE and (b) MSLL averaged across a testing
period (of about 2 hours 10 minutes) with potential anomalies. The
spacing between ticks along both axes is 10R.

trends are consistently close to or beyond the uncertainty boundaries. In general,
none of the candidate anomalies exhibits large fluctuations in power, and the relatively
high errors seem to result from predictions with shifted means. Interestingly, the
model underpredicts power in all five cases, although there is no consistent trend of
underprediction across the entire wind farm; this may still imply the existence of a
common factor that affected all five turbines during this period of time. Intuitively,
underprediction in power may suggest that the model has predicted a wake effect

stronger than that in reality. A possible reason for the overestimated wake effect is
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that the wind (nacelle) direction corresponding to test set 2 is not covered by the
training data (Figure 4.4). A shifted global wind direction may give rise to an unseen
spatial pattern, to which the model has struggled to extrapolate; this means that,
although the model has captured the wake patterns across multiple wind directions
(hence is able to make accurate prediction for test set 1), it is unable to extrapolate
to unseen wind directions. In the following text, the (potential) reason for the high

prediction error at each of the five candidate anomalies will be discussed in detail.

One reason for the high prediction error is an unexpected local nacelle direction.
In particular, if a turbine turns away from the wake(s) of the upstream turbine(s),
the power produced by the turbine may be underestimated by the model. Such an
unexpected nacelle direction is found at Turbine 33. Normally, Turbine 33 should
be affected by the combined wakes of the two upstream turbines (turbines 31 and
32). However, during the testing period, this turbine is constantly facing Turbine 37,
a region likely to be affected by fewer wakes. Therefore, Turbine 33 ends up with
more power output than predicted, as seen in Figure 4.8d, and this overprediction
has been successfully highlighted by both maps in MSLL and NMSE.

Another cause of the high prediction error is a counter-intuitive environmental con-
dition. Turbines 22 and 29 stand out from their neighbours as they experience
unexpectedly-high wind speed and, thus, produce more power. Figure 4.9 shows the
wind-power correlations of Turbine 22 and 29 in relation to those of the neighbour-
ing turbines. As part of the normal condition acquired by the model, turbines 22
and 29 generate relatively-low power in comparison to their surrounding turbines
(Figure 4.9a). However, in the testing period (Figure 4.9b), the wind and power at
the two turbines extend far beyond the ranges covered by their neighbours, while
maintaining the gradient of the wind-power correlations. A comparison between the
testing and training data shows that extrapolation is required for the model to accur-
ately predict the performance at turbines 22 and 29, explaining the underprediction

seen in Figure 4.8a and Figure 4.8c.

The fact that the wind-power correlations follow the same gradient in Figure 4.9b
means that the unexpected high power at turbines 22 and 29 is likely to stem from
changes in the environment rather than changes in the turbine systems. Upon further
examination of the data under similar environmental and operational conditions, the
high wind at turbines 22 and 29 are unlikely to be caused by unexpected nacelle
direction or ambient temperature, nor are there seasonal or diurnal patterns in the

occurrence of such phenomena. On a closer look at the wind farm layout (shown in
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Figure 4.1), one can notice the existence of a central gap in the wind farm next to
turbines 28 and 35, where the water depth is insufficient for turbine construction [73].
Given the central gap, more wind eddies may be generated in the surrounding area,
bringing about more short-term turbulence that causes the occasional high wind
around turbines 22 and 29. The fact that these infrequent environmental variations
are not described by the training data has led to seemingly sensitive detection results.
However, the occasional exposure to wind eddies that give rise to counter-intuitive
wake patterns may subject turbines 22 and 29 to higher fatigue loads and, thus, a
higher risk of anomalous performance. The model results therefore provide insight

into this potential risk.
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Figure 4.9: The wind-power correlation for a subset of turbines towards
the back of the farm, i.e. turbines 13, 14, 15, 21, 22, 23, 28, 29, 30, 35,
and 36, obtained from (a) training and (b) testing data

Lastly, the high prediction error can be the result of an anomalous spatial pattern in
the wind-power correlation. This difference in spatial correlation is the main cause
of the candidate anomalies at turbines 25 and 38. In Figure 4.10, the wind-power
correlation for the first three turbine rows, i.e. the neighbourhood of turbines 25 and
38, are illustrated, with comparisons made available between training and testing
data. A comparison between Figure 4.10a and Figure 4.10b illustrates how the
spatial correlations between Turbine 25 and its neighbours change from training
to testing data. It is seen that, although Turbine 25 tends to generate relatively
high power, given the same wind speed compared to its neighbours during training
(Figure 4.10a), the amount of extra power it generates in the testing period becomes
more distinct from the neighbourhood (Figure 4.10b). However, what is shown in
Figure 4.10b can (arguably) be merely a demonstration of the population variance;

perhaps that is why Turbine 25 is flagged as a candidate anomaly by only one of the
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error metrics. For Turbine 38, the difference between training and testing data lies
mainly in its relationship with the upstream Turbine 37. During training, the effect
of wake shielding is apparent as the wind and power at Turbine 38 are significantly
less than those at Turbine 37 (Figure 4.10c); however, this wake shielding effect is
no longer seen in the testing period (Figure 4.10d). Wake deviations due to yaw
misalignment may be a reason for such difference, which remains hypothetical since
the relevant data for verification are unavailable to the author. The difference in

spatial patterns around Turbine 38 is captured by both error metrics.
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Figure 4.10: Wind-power correlations associated with (a)-(b) Turbine 25
and (c¢)-(d) Turbine 38. The “Neighbours” are referred to turbines in the
neighbourhood of turbines 25 and 38, in this case the first three rows of
turbines in the wind direction (excluding other candidate anomalies).
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4.3.4 Effect of Reference Wind Speed Inputs

As previously stated, the GP model is trained to predict power across a wind farm,
as a function of turbine locations and wind speed at a fixed set of reference turbines.
In the previous case study, ten reference turbines are chosen, with their locations
indicated in Figure 4.5 and Figure 4.7. This section focusses on investigating how

the number of reference turbines may affect model accuracy.

An experiment was carried out to train the GP model described in Section 4.2.2
using various numbers of reference turbines. For each given number of reference
turbines, five different sets of reference locations were selected, where every set of
references was spatially distributed. A GP was trained with the same data specified in
Section 4.3.1 for each set of reference turbines and tested on a relatively large testing
data set that covers a wide range of wind directions, so that the results presented in
this section do not correspond to a model tuned to a specific time window. The wind
direction range of the test data set used in this section is illustrated in Figure 4.11;

the test set corresponds to roughly 8 days’ worth of data.
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Figure 4.11: A polar histogram showing the wind direction ranges of
training and testing data.

The NMSE results corresponding to different numbers of reference turbines are shown
in Figure 4.12. It is seen that, as the number of reference turbines increases, there
is an approximately exponential decrease in both the NMSE values and the error
variances. If the reference locations are to be optimised, the NMSE improvements will
be larger at fewer numbers of references. Optimised reference locations are considered

to bring significant NMSE reduction when the number of references is smaller than



48 4.4 Conclusions

or equal to eight. The average NMSE level for ten references is around 30%. For the
set of reference turbines used in the case study, the overall NMSE is around 20%
across all normal testing data sets. Hence, in the current study, an optimised set of
reference locations may not bring significant improvements in predictive accuracy.
Nonetheless, an optimisation algorithm, such as a genetic algorithm [77], will be

necessary if fewer references are to be selected in future studies.
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Figure 4.12: The NMSE for various numbers of reference turbines

4.4 Conclusions

The aim of this chapter is twofold. First, a population-based anomaly detection
method is proposed here that accounts for the spatiotemporal correlations in environ-
mental and operational conditions for the purpose of anomaly detection across a wind
farm. The proposed mapping method is a two-step process that includes modelling
and detection. In the modelling step, a GP model is trained, which captures the
spatiotemporal variations of power across a wind farm under normal conditions.
In the detection step, the discrepancy between predictions and measurements is
quantified, and the discrepancy values above thresholds are considered (potentially)
anomalous. Second, a case study is given to demonstrate the proposed method as a

wind farm performance indicator.
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The GP-based model of the normal condition has demonstrated its ability to learn

the functional relationships including;:

1. the correlation between wind speed at reference locations and power at all

locations,
2. how the wind-power correlation varies spatially, and

3. how the spatial pattern changes with time-varying wind directions.

The GP model is associated with several assumptions. Firstly, the functional
relationships captured by the model are assumed stationary. It indicates that the
covariance is a function of the difference between input points rather than their
absolutes, which greatly simplifies the complexity of the model [65]. Another key
assumption arises from the chosen SE covariance function, which intrinsically assumes
smoothness. Although some might argue that this function is too smooth to reflect
any realistic process, the SE covariance function is still commonly employed across
disciplines [65]. The smoothness assumption is acceptable here, as no apparent
discontinuity is found in the data. First, the training and testing data are confined
to a specific range of wind speed and power that represents the continuous region
in the wind-power correlation (Figure 4.2). Second, the spatial variations in power
are smooth when all turbines are operating normally, which is supported by the
illustration given in Figure 4.3. Third, the training data are selected to avoid extreme
fluctuations in wind directions, in an attempt to avoid discontinuities. As seen in
Table 4.1, although the training data do not cover the entire range of possible wind
directions, they cover the wind direction range of the normal test set (test set 1). The
unexpectedly wide wind direction range in test set 2 is a result of anomalous turbine
angles as explained in Section 4.3.3. Therefore, the smoothness assumption holds
for the given case study. Both mentioned assumptions are the most commonly used
and give rise to one of the simplest forms of GP model. Since the aim of the current
work is to prove the concept of the proposed mapping method, it is reasonable to

start with a relatively simple and easily-accessible model.

Two types of discrepancy measures are used in the analysis, namely NMSE and MSLL.
The NMSE focusses on how the mean predictions deviate from the measurements,
whereas the MSLL also accounts for the position of the data trends in relation to
the boundaries of the confidence intervals. In the case when two turbines return
similar NMSE values, the MSLL results might help distinguish which turbine has
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the more confident prediction (and thus less likely to be erroneous). In summary,
the two types of error metrics contain information that complements one another

and should be used in conjunction.

The detection thresholds used in the case study are chosen based on the (math-
ematical) definitions of NMSE and MSLL (Section 4.2.3). As a preliminary study,
the current work focusses on establishing the framework of the mapping method,
while keeping the individual elements, such as the form of GP model and detection
thresholds, as simple as possible. Thus, this work demonstrates the potential of the
mapping method under the simplest possible setup, which justifies further investiga-
tion into this method. In future studies, more sophisticated methods of threshold

selection, such as extreme value statistics [2, 13] may be considered.

As shown in the given case study, the candidate anomalies detected by the model

can be a result of:

e powering off (unexpected wind-power correlation),
e unexpected turbine angles (unexpected spatial pattern),

e spatially counter-intuitive environmental conditions (unexpected spatial pat-

tern), or

e other reasons that give rise to unexpected wind-power correlation in space.

The key assumption of the mapping method is that the spatiotemporal pattern of
the target variable changes when anomalies occur. In Section 4.3.3, many of the
candidate anomalies (turbines 22, 25, 29, and 38) are justified by comparing their
wind-power correlations with those of the surrounding turbines. Such anomalies
would be difficult to detect without considering the interrelations between turbines.
Hence, the mapping method, as a population-based approach, possesses a unique

advantage in detecting anomalies.

On the other hand, the fact that some anomalies result from the difference between
training and testing data raises the question of whether the pattern described by
the testing data is necessarily an “anomalous” one. To reduce false positives (and
negatives), training data should be representative of the conditions expected — as
is the case with any data-driven model. In practice, this may be difficult given the
range of conditions/benign variations that may occur. This issue suggests that a

grey-box approach may be suitable [75] and might be the topic of future work.
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In conclusion, the case study has successfully demonstrated the capability of the

mapping method to identify performance anomalies across a wind farm, using wind

turbine SCADA data.






Chapter 5

THE (GAUSSIAN PROCESS SPATIAL
AUTOREGRESSIVE MODEL WITH
EXOGENOUS INPUTS

This chapter introduces the theory of the Gaussian process spatial autoregressive
model with exogenous inputs (GP-SPARX), a model inspired by the physics of
the wake effect to capture the spatiotemporal variation across a wind farm. In
the context of PBSHM, the GP-SPARX model is a physics-inspired approach to
modelling a population of structures, motivated by the task of wind farm monitoring.
The chapter starts with a brief review on the physics-based models for the wake effect
(Section 5.1), which motivates the use of spatial autoregressive methods for wind
farm modelling. Section 5.2 discusses in detail how a wake pattern can be modelled
spatial autoregressively. Section 5.3 introduces a GP-based spatial autoregressive
method, in comparison with the parametric SAR model and the GP-NARX model for
handling dynamic data. In Section 5.4, the two-level switching GP-SPARX method

is introduced for modelling time-varying wake patterns.

93
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5.1 The Spatial Autoregressive Nature of Wake

Propagation

The current understanding on how turbine wakes propagate across a wind farm is
established through the existing physics-based wake models (including analytical
and numerical models), with a brief overview provided in Section 2.2.1. This section
reviews three of the oldest and most widely used analytical wake models in detail,
before deciding how this physics knowledge can be utilised to improve the modelling
method of wind farm monitoring. The reviewed wake models include Jensen [78],
Frandsen [79], and Larsen [80] models, all of which are approximated solutions of
the Navier-Stokes equations, with varying levels of simplification. More details on

the assumptions involved in these wake models will be discussed later in this section.

The notations used across Chapter 5-7 are defined in Figure 5.1. v; and u; are the
wind speed immediately upwind and downwind of the i*® turbine rotor. Free-stream
(or reference) wind speed is denoted as v... Note that the term wind speed always
refers to the wind velocity that is perpendicular to a specific rotor plane towards the
downwind direction. The yaw direction is denoted as 6, and the angle between turbine
yaw and the path connecting two turbines — the off-path angle — is denoted as
Af, where AO; = |0; — Opam|. The distance between the i turbine and its upstream

neighbour is denoted as d;.

1 1 — 1
90° 90°
0; 0i_1
/‘ Agz_ . .f ;
**-*El— 9] 1_[ __.__'t% 0° h
U; V; Uij—1 | Ui—1
< dl >
—90° —90°

Figure 5.1: A schematic diagram of wake models.

The Jensen wake model is arguably the most simplified solution of the Navier-Stokes
equations for the wake problem. It is based on the conservation of momentum across
a control volume behind a turbine rotor. The major assumptions include that (a)

the wake expands linearly downwind, (b) the ratio of wind speed reduction is only



5.1 The Spatial Autoregressive Nature of Wake Propagation 55

dependent on the distance behind the rotor, and (c) the effect of vortex shedding
is negligible in the wake region of consideration [24, 78, 81]. The wind speed at a

wake-shadowed turbine, v;, is modelled as

Vi = Voo — LQ (Voo — a(Vi—1)Vi—1) (g + a5 cos(agAb;_1)) (5.1)
(062 + Oégdi)

= fJens (Ui—lu Voo, di Aei—l)

where a(v;—) is the axial flow induction factor, which is a function of the wind
speed-dependent thrust coefficient C'r(v;_;) and, thus, a function of v; ;. a;—ag

denote the calibrated parameters of the model.

Similar to Jensen’s approach, the Frandsen model is derived from applying Newton'’s
Second Law (momentum equation) to a control volume, but in this case, a control
volume across the rotor plane. The Frandsen model, like the Jensen model, assumes
the dependency between wind speed reduction and distance behind rotor. Self-
similarity of the axial wind speed profile and constant wind speed profile across the
rotor area are also assumed [24, 79, 82]. The correlation between the wind speeds

before and after a turbine rotor is indicated in

Ay (di—) 8
Vi = Voo — <m (Voo — V1) + MCT(W1)U¢1) (5.2)

- fFran (Ui—17 Vo) di—h dz)

where Ay, (d) is the wake area that is dependent on the distance behind rotor d, and
[ is a model constant. It is noted that the original Frandsen formulation is only
applicable to rows of aligned turbines. To account for the off-path angle difference, a

modification term containing Af;_; may be added.

The derivation of the Larsen model starts from the incompressible, stationary Navier-
Stokes equations, i.e. the differential form as opposed to the integral form used in
the control volume approach in Jensen and Frandsen models. It is assumed (a)
negligible pressure gradient, (b) circular symmetric wake profile across the rotor, and
(c) self-similarity of axial wind speed. The Reynolds stress term in the governing

equations is modelled according to Prandtl’s mixing length theory [24, 80]. The wake
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speeds are correlated in the following way,

vy = Ui—l{% — 72 <730T(Ui—l>di COS(AQi—1)> ’

{d; sin%(AGi_l) <7401 (vi—1)Cr(vi_1)d; COS(AQi_1)> : — Y5C1 (vi_l)} 2} (5.3)

= frars (Uz‘fl, d;, Aezel)

where ¢;(v;—1) is a wind speed-dependent non-dimensional mixing length, and v;—ys

represent the model constants.

Albeit derived from different forms of the Navier-Stokes equations, these three models
can arguably be used interchangeably; the choice of wake model is often a subjective

opinion of the modeller.

Across the Jensen, Frandsen and Larsen models (and other fluid mechanics-based
analytical wake models), the wind speed at a wake-shadowed turbine is depicted as
a function of the wind input to its upwind turbine, i.e. v; is a function of v;_;. Since
¢ denotes the spatial indices along a row of turbines, these wake models suggest that
the wind variations across a wind farm are spatial autoregressive, with the remaining
variables, vy, d;_1,d;, and Af;_1, serving as exogenous inputs to the autoregressive
formulation. It is noted that in all three models a highly nonlinear correlation is

demonstrated between the wake speeds (and the exogenous inputs).

5.2 Modelling a Wind Farm in a Spatial Autore-

gressive Manner

The physical understanding of wake propagation inspires the use of models based on
spatial autoregression to capture the correlations across a wind farm. To the author’s
knowledge, spatiotemporal methods, including spatial autoregressive models, are
rarely, if at all, used for wind farm monitoring. In the field of spatiotemporal model-
ling, models that assume autoregression in space are not frequently developed, since
most models are designed to provide forecast in time instead of off-site predictions
(i.e. autoregressive in time and stationary in space) [32]. However, in this work, the

use of the spatial autoregressive formulation is physics-inspired, with the ability to
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extrapolate in space being an additional benefit of the approach.

This section explores how the spatiotemporal variation across a wind farm can be
modelled using a spatial autoregressive approach. A thought experiment is presented
in this section that starts with the simplest scenario — modelling a row of turbines
— before proceeding into a more complicated /realistic scenario — modelling an array
of turbines. Different potential variants of the spatial autoregressive approach are
also discussed, with the aim of selecting the most suitable variant for the wind farm

monitoring problem.

5.2.1 Modelling a Row of Turbines

Given a row of turbines, if the direction of the incoming free-stream wind is parallel
to that of the turbine row, then each downwind turbine is shadowed by the wake
of the upwind neighbour (e.g. Figure 5.1). According to the summary on wake
models given in Section 5.1, the wind speed in front of turbine rotors, v, is a spatial

autoregressive process,

v = f (vi_1,2;) (5.4)

where f(-) is a nonlinear autoregressive function. The vector z; represents the

exogenous input variables, which may include vy, d;_1,d;, and Af;_;.
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Figure 5.2: Graphic representation of spatial autoregressive wake models
with exogenous inputs
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According to the wake models, the spatial autoregressive description is only applied
to the wind speed in front of turbines v;. In operating wind farms, the values of v;
are not measured directly; wind speed measurements are taken immediately behind

each rotor, giving rise to a new variable u;. Figure 5.2 illustrates how the wind
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speeds across turbine rotors and the exogenous variables are correlated in a spatial
autoregressive manner. In theory, u; can be calculated from v; using the wake models

by assuming d; ~ 0 and A#; = 0,

u; = f (Uiazi)

and v; can be expressed in terms of u;,
1
vi = 7 (ui, z;)

Hence, the observable variable u; can also be described as spatial autoregressive

process,

U; = g (ui—h Zi—1, Zi) (5-5)

5.2.2 Modelling an Array of Turbines: Wake Paths and
Wake Patterns

In a spatial autoregressive process, dependence is conventionally found in all directions
[66]. That is, the behaviour of turbine i is dependent on those of both turbine i — 1
and turbine ¢ + 1 in the one-dimensional example given in Figure 5.1. However, the
wake models implicitly define a direction of spatial dependence, in which dependence
is only found between a wake-shadowed turbine and the turbine producing the wake,

i.e. the behaviour of turbine 7 is only affected by that of turbine 7 — 1.

Wind farms are often designed as a regular or irregular array of turbines. It is
therefore important to identify the paths of wake propagation in a turbine array,
along which the spatial autoregressive description applies. A wake path, therefore,
refers to a path of wake propagation, which is determined by both the free-stream
wind direction and the directions of local air vortices. All the wake paths aross a
wind farm at a given time form a wake pattern. Figure 5.3 shows two wake patterns,
where each wake path is indicated as a blue dash-dotted line. It is seen that, given
the same turbine layout and free-stream wind direction, a wind farm may still show
different wake patterns because of changing local air vortices and/or inconsistent

control settings.

In the analysis that follows, it is assumed that the predominant wake effect is caused

by the nearest upstream turbine on a wake path. For example, in Figure 5.3a,
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(a) Aligned yaw directions (b) Varying yaw directions

Figure 5.3: Examples of wake paths in an array of wind turbines.

turbine 7 is subject to the wakes of both turbine 4 and turbine 1, but the effect of
turbine 4 is assumed predominant. It is also an assumption commonly used in wake
models, known as negligible wake superposition; this assumption applies to all three
wake models reviewed in Section 5.1. In the language of autoregressive models, this
assumption implies the use of one spatial lag; if considering the wake propagation as
a stochastic process, this assumption implies the satisfaction of Markov property. A
spatial autoregressive model assuming Markov property tends to focus more on the

local wake effect /spatial pattern rather than the large-scale variations.

An upstream neighbour of a turbine has a wake that directly shadows the turbine,
providing the predominant wake effect. Every pair of wake-affected neighbours is
connected by a wake path. A turbine may have more than one upstream neighbours.
Table 5.1 provides an exhaustive list of the upstream neighbours for each turbine in

the wind farm example shown in Figure 5.3.

In the case of Figure 5.3b, not all the turbines have yaw directions aligned with
those of the wake paths. The term off-path angle refers to the angle between the yaw
direction of a turbine and a wake path associated with the turbine. A wake may be
assumed as a roughly cone-shaped region behind a rotor (Figure 1.1) [26]. Hence,
when the off-path angle of an upstream turbine is within a certain limit, its wake
can still shadow a downstream neighbour along the wake path. The example given

in Figure 5.3b assumes an upper limit of 20° [78] for the off-path angles.

In a spatial autoregressive setting, it is also useful to divide the turbines in a wind

farm into various layers based on their positions along the wake paths, i.e. how many
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Upstream neighbour(s)

Turbine Aligned yaw directions Varying yaw directions
(Figure 5.3a) (Figure 5.3b)
1 _ _
2 , ;
3 , ;
4 1 1
5 2 2
6 3 -
7 4 -
8 5 4,5
9 6 2,6

)l

Table 5.1: Upstream neighbours for the example turbine array.

times the free-stream wind is transformed to obtain the local wake environment. For
example, turbine 7 is in the third layer in Figure 5.3a but in the first layer in the case
of Figure 5.3b. Lists of the turbine members in each layer for both cases illustrated

in Figure 5.3 are provided in Table 5.2.

Aligned yaw directions Varying yaw directions

Layer (Figure 5.3a) (Figure 5.3b)
First 1,2, 3 1,2,3.6, 7
Second 4,5, 6 4,59
Third 7,8,9 8

Table 5.2: Turbine layers for the example turbine array.

5.2.3 Modelling an Array of Turbines: Assumptions on the

Variation across a Wind Farm

The spatial autoregressive model for the wake behaviours shown in Equation 5.5
can be implemented differently based on different assumptions about the spatial

variation across a wind farm. In this section, three assumptions are discussed.

Firstly, the wake characteristics for all turbines across a wind farm can be assumed to
be governed by the same spatial autoregressive process. It implies that Equation 5.5
holds true for ¢ = 1,...,nr,, where nr, is the total number of turbine layers in the
wind farm. For both wake patterns illustrated in Figure 5.3, ny, = 3, with the

constituent of each layer listed in Table 5.2.
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The second assumption is that each wake path can be modelled as a separate
spatial autoregressive process. For a wake pattern with np wake paths, a set of np

autoregressive models will be used to fully capture the variation across the region,
Uij = i Wity Zi1, %ij5) (5.6)

fori=1,...,ny, and j = 1,...,np. ny, indicates the number of turbine layers
along the j™ wake path. The numbers of wake paths are np = 3 and np = 5 for the

examples in Figure 5.3a and Figure 5.3b, respectively.

Lastly, it can be assumed that the correlation between each pair of wake-affected
neighbours is characterised by a different model. This assumption aims to account
for the nonlinearity stemming from individual turbine control settings, through the

use of spatially varying model parameters. The resulting model is,

w; = g; (uj, 2y, 2;) (5.7)

for i = 1,...,ng, where ng is the total number of spatial locations (i.e. turbines)
across the farm. In this case, ¢ represents the turbine index. We define a function
e(+) that finds all the upstream neighbours of a turbine, such that H; = k(i) is a
list of the upstream neighbours of turbine ¢. Turbine j is an upstream neighbour of
turbine ¢, i.e. j € H;. Similarly, k € H;, where H; = h(j).

In summary, these assumptions demonstrate various levels of simplification of the
problem. The first assumption leads to the most parsimonious model by compromising
generalisability or applicability, while the last model is flexible at the cost of a large
parameter space. As discussed in Section 1.3.1 and Section 2.2, the problem of wind
farm modelling is notorious for exhibiting complex behaviour, resulting from the
structure-environment interactions. In such a context, it seems luxurious to opt for a
highly parsimonious model, therefore, an autoregressive model with spatially varying

parameters is likely to be the most desirable option for the problem at hand.

5.2.4 Multiple Spatial Lags

Based on the assumption that the predominant wake effect is provided by upstream
neighbours, all variants of spatial autoregressive models derived in Section 5.2.1

and Section 5.2.3 can be regarded as AR(1) models in space. As the need arises, it
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is possible to extend these models to include multiple spatial lags, which may be

interpreted differently in the context of wind farm modelling.

Using multiple spatial lags in an autoregressive model can simply refer to adding more
autoregressive terms that correspond to the upstream neighbours of the upstream
neighbours. For instance, an autoregressive model with two spatial lags for turbine 8

in Figure 5.3b would contain as inputs the wind speeds from turbines 1, 2, 4, and 5.

Alternatively, only the upstream turbines whose wakes shadow the turbine of interest
are accounted for. In this case, turbine 8 in Figure 5.3b is only correlated with
turbines 2, 4, and 5 in a spatial autoregressive manner, since turbine 1, albeit being
an upstream neighbour of turbine 4, does not provide wake shadowing effect to
turbine 8. This option may lead to a model more readily interpretable from a physics
point of view, since the resulting autoregressive model allows the effect of both the
nearest and superimposed wakes to be considered. Nonetheless, both options release
the assumption of the AR(1) wake process at the cost of an increased number of

model parameters to be estimated.

Instead of using a physics-inspired model structure, the selection of spatial lags can
be treated as an optimisation problem, where methods such as exhaustive searches

can be used to determine the most appropriate lags [72].

5.2.5 Temporal Lags

The spatial autoregressive models discussed previously imply a temporally static
relationship between spatial locations and the exogenous variables, which means that

Equation 5.7 is a short form of,

Uit = Gi (Uj,t; Zg t, Zj,t)

for t = 1,...,np, where ny is the total number of time instances in a given time
series data set. It is to be stressed again that the model parameters are spatially

varying but constant in time.

This spatial autoregressive formulation can be extended to a spatiotemporal form by

introducing temporal lags. Adding [t temporal lags to the model with one spatial
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lag results in a spatiotemporal autoregressive model,

Wit = Gi (Wjt—gs oy Wjt—1, Zht—lps - - s Zhoty Zjt—lgs - - - » Zijit) (5.8)

It is worth noting that the temporally static form of the spatial autoregressive model
(Equation 5.7) is an example of approximating a spatiotemporal process as a spatially
evolving time series (Section 3.1); such approximation captures the spatiotemporal
correlations across a wind farm, without the necessity to extrapolate in time. The
extended version of the model (Equation 5.8) is likely to be more capable of handling
dynamics in time series data, while retaining the ability to extrapolate in space. In
the context of wind farm monitoring, temporal extrapolation is not necessary if the
normal (temporal) variations in turbine performance are captured in the training
data, as demonstrated in Chapter 4. Hence, the rest of the thesis will be focussed
on the spatial autoregressive form of the model, i.e. Equation 5.7, based on which a

temporal autoregressive element can be added at a later stage if required.

5.3 The GP-SPARX Model

Section 5.1 has provided the motivation for modelling the spatiotemporal variation
across a wind farm in a spatial autoregressive manner, followed by Section 5.2
where a discussion has been given on the different variants of spatial autoregressive
models applicable to wind farm modelling. In this section, a GP-based spatial
autoregressive model is introduced for capturing the spatiotemporal variation across
a wind farm. The reason for using GP-based methods has been discussed previously
in Section 4.2.1.

The GP-SPARX version of Equation 5.7 can be given as,

w; = g; (uy, Zx, Z;) (5.9)
gi () ~ GP (Ov Ksg ('7 ))

where u; denotes the time series of wake behaviour at the " location, i.e. u; =
[Wit,... 7ui,nT]/- Z; is a matrix containing the time series of the exogenous inputs
corresponding to the j* location, where j € H; represents one of the upstream

neighbours of the location i.
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A GP with generic priors (zero mean and SE covariance) is shown in Equation 5.9, as
an example of a purely data-based GP-SPARX model. Although these assumptions
are considered acceptable at this stage (with reasons given in Section 4.4), the GP-
SPARX formulation allows modifications by incorporating physics-informed mean
and/or covariance functions. At the risk of repetition, Equation 5.9 refers to a set
of GPs, each capturing the spatial correlation between a turbine and its upstream
neighbours (Section 5.2.3).

5.3.1 Links to SAR and GP-NARX Models

In this section, the links and distinctions between the GP-SPARX model and the
related methods in the literature, i.e. SAR and GP-NARX, are discussed.

As reviewed in Section 3.3, the SAR model is a parametric model for spatial autore-
gressive processes. A main motivation of the SAR model is to capture simultaneous
spatial dependence, i.e. when the value at location ¢ depends on that at location j
and vice versa [67]. To model the underlying data generating process, the values at
all spatial positions are to be solved simultaneously. In contrast, the GP-SPARX
is motivated to model a wind farm, where the spatial dependence is assumed dir-
ectional, with the direction defined through wake paths (Section 5.2.2); this allows
the GP-SPARX to evaluate turbine performance sequentially across the wind farm,

based on the value at an initial position (e.g. free-stream wind).

One of the main drawbacks of autoregressive models is the large parameter space
involved. In the SAR model, a weight matrix is defined in order to reduce the number
of parameters (Section 3.3); as for GP-SPARX, parameter reduction is attempted by

incorporating known physics (Section 5.2) and adopting a non-parametric framework.

The GP-NARX model, on the other hand, may be regarded as a modification of GP
regression to handle dynamic data, i.e. to extrapolate in time; a brief overview of
GP-NARX has been given in Section 3.4. On the basis of GP-NARX, the GP-SPARX
model contains an additional element of spatial autoregression, extending the scope

of the model to space-time. Thus, the considerations made for GP-NARX are also
applicable to the GP-SPARX model.

Firstly, the model is able to make two types of predictions based on the autoregressive

input used, i.e. OSA and MPO predictions (Section 3.4). In a spatial autoregressive
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setting, the MPO prediction implies the use of a spatial reference (values at an
initial position) to predict across space; whereas the OSA prediction relies on the
measurements at every location to make predictions at neighbouring positions. For
the purpose of wind farm monitoring, the MPO prediction allows the correlations
across a wind farm to be predicted based on the measurements from a nearby weather

station and, thus, is a more desirable way of using the model.

The second consideration concerns the treatment of model uncertainty, especially for
the MPO predictions. When the uncertainty in model predictions is significant, the
noise from the model output is fed back into the input of the next step; hence, the
uncertainty grows with distance away from the spatial reference. The propagated
uncertainty can be estimated using various approaches such as a Monte-Carlo
sampling approach [72]. Alternatively, when the uncertainty involved in model output
is relatively low, this uncertainty can be assumed negligible; thus, the propagation of

predictive uncertainty does not need to be considered [72].

The work in later chapters focusses on the latter approach — neglecting predictive
uncertainty — for the following reasons. First, it greatly simplifies the implementation
of the GP-SPARX model, as the sampling-based methods for estimating uncertainty
will require a large amount of computation. Second, from a physics perspective,
the most notable source of measurement noise in wind farm data is likely to be
atmospheric turbulence. However, most of the case studies presented in this thesis are
based on the SCADA data collected from an operating offshore wind farm; the data
used in the analysis (i.e. ten-minute mean values) contain only information resulting
from the mean wind, and modelling of the effect of turbulence is postponed to the
next stage of the study (Section 4.1). It is therefore decided to assume negligible
uncertainty at this stage, as the effect of turbulence is not under consideration in this
work. Further modifications of the models to account for the accumulated prediction
variance can be made afterwards, especially when the modelling of turbulence is of

interest.

5.4 The Switching GP-SPARX Method

The wake pattern of a wind farm varies as the turbines turn to face different incoming
wind directions. The naturally changing wind environment gives rise to time-varying

wake patterns. In this respect, the modelling of a wind turbine array can be
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considered a two-level problem. The first level concerns the spatial autoregressive
wake progression across the farm given a specific wake pattern; the second level
captures how the wake patterns change with time. One way to handle the two-level

variations in a wind farm is by using the switching GP-SPARX method.

The idea here is to train a set of GP-SPARX models, each corresponding to a wake
pattern, and use a high-level model to switch between the trained models to make

predictions for multiple wake patterns. The switching model can be given as,

J 0Tk 07
w = : : (5.10)

g™ (™, Z{m0, Zm) g < g, < g

W] Y

o (u(l) 7 Z(l)) 0 <6, <o

where the output u; is obtained by switching between a set of ny; trained GP-SPARX
models according to criteria based on the turbine yaw direction ;. 8 and 6 denote
the lower and upper bounds of 6, respectively. The wake patterns (including variables
such as @ and 6) can be found by processing the data in a way demonstrated in
Appendix A.

5.4.1 Model Selection

Various approaches may be used to select the GP-SPARX components to be included

in a high-level switching model. This section presents two possible approaches.

The first approach is to work out all of the frequently seen wake patterns (using
the method demonstrated in Appendix A) in the wind farm of interest. Training
data can then be extracted from each of the patterns, and a full switching model
can be formed with each wake pattern captured by a GP-SPARX model. This
approach is relatively simple to implement, which only requires an additional step of
data processing. However, issues may arise when the information on individual yaw
directions is unavailable in a given data set, since there is insufficient information for
the wake patterns to be determined. Another issue may be a result of frequently
changing wake patterns; in this case, none of the wake patterns has enough data for
model training. In these scenarios, a physical understanding of wake patterns may

not lead to a feasible switching model.

Hence, an alternative approach is used, which aims to select an optimal set of
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wake patterns to best represent the overall variations. The optimisation scheme of
choice here is the greedy algorithm, which benefits from being an easy-to-implement
algorithm with typically low time complexity. The algorithm solves the problem by
selecting the best option from a candidate pool one at a time. In the context of model
selection without the physical knowledge of wake patterns, estimated wake patterns
are created by (evenly) sectioning the data based on wind directions, from which
training data are extracted. A candidate pool then refers to a set of GP-SPARX
models, each of which is trained with data that corresponds to an estimated wake
pattern. In the first step, the greedy algorithm selects the candidate that gives the
best MPO prediction for the testing data. Once a candidate is selected, it is removed
from the candidate pool. In each of the following steps, the selected GP-SPARX
models are combined with each of the remaining candidates, and the candidate that
forms the combination with the best MPO accuracy is added to the switching model,
until the required number of GP-SPARX components are selected. The greedy

algorithm-based model selection process is described in Algorithm 1.

Figure 5.4 is a graphical illustration of the model selection process based on the
greedy algorithm. Given a candidate pool with five training sets nyy = {myq, ..., ms},
the goal is to select the best three candidates. The selection process is described as

follows,

Step 1 There are five candidates {my, ..., ms}. Each candidate is used to make MPO
predictions for the test data set. The candidate with the best predictive
accuracy, ms, is selected as part of the final model, and mj3 is removed from

the candidate pool.

Step 2 The selected model mg is combined with all four remaining candidates, form-
ing four candidate two-switch models. The model that gives the best MPO
predictions, mg-my, is selected as the final model. my is removed from the

candidate pool.

Step 3 The selected model, ms-my, is combined with all three remaining candidates,
forming three three-switch models. The model that gives the best MPO
predictions, mg-my4-myq, is selected as the final model. The selection process is

finished as enough candidates have been selected.
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Algorithm 1 Greedy model selection
Inputs:

The number of candidates nc
The number of GP-SPARX components required for the
switching model ny;
Training data sets {Z;, U}, for i € {1,... ,n¢c}
Testing data set {Z*, U*}
A GP-SPARX model m
A set of candidate GP-SPARX models M¢
A set of selected GP-SPARX models M
A switching model made up of a set of GP-SPARX models

s(M, Z)

A function of error evaluation NMSE(U, U)
Initialize:

iteration = 1

M = {}

M = {}
fori=1to nc do
train a GP-SPARX model m; using training data set {Z;, U;}
MC = MC U {mz}
end for
while iteration < ny do
m € Mg
M = MU {m}
U* = s(M', Z*)
Mpest = argmin, NMSE(U*, U*)
M= MU {mbest}
Mg = Mg \ {mbest}
iteration = iteration + 1
end while

Steps Candidates

NG ®
IO CIONC

Figure 5.4: Graphic representation of the greedy model selection process
with five model candidates.



5.5 Conclusions 69

5.5 Conclusions

In this chapter, the GP-SPARX has been introduced as a data-based model with a
physics-inspired model structure, which captures the spatiotemporal variation across
a wind farm resulting from the wake effect. Being physics-inspired implies that, to a
certain extent, the GP-SPARX reflects our physical understanding of the wake effect
while taking the advantage of a stochastic data-driven learner. The studies on the
wake effect suggest a spatial autoregressive relationship between the wind inputs to
successive turbine rotors (Section 5.1), which leads to a spatial autoregressive way
of modelling turbine performance (Section 5.2). Across an array of turbines, wake
paths are defined to clarify the spatial autoregressive relationship between turbines
that varies with wind directions; given a specific wind direction, all the wake paths
across a wind farm form a wake pattern (Section 5.2.2). Various assumptions on the
farm-wise wind variation are discussed in Section 5.2.3, based on which a spatial
autoregressive formulation with spatially varying parameters is considered appropriate
for the wind farm modelling problem. The addition of spatial and temporal lags is
discussed in Section 5.2.4 and Section 5.2.5, respectively; justification is given for
the temporally static spatial AR(1) model chosen for further analysis. Section 5.3
introduces the GP version of the chosen spatial autoregressive formulation, and the
resulting GP-SPARX model is compared with related methods such as SAR and
GP-NARX in Section 5.3.1. To model the time-varying wake patterns arising from
the time-varying wind directions, the two-level switching GP-SPARX method is
suggested in Section 5.4; as a result, the time-varying wake patterns are modelled
by switching between multiple GP-SPARX models, each corresponding to a specific
wake pattern. In Chapter 6 and Chapter 7, the introduced methods will be applied

to simulated examples and real wind farm data, respectively.






Chapter 6

MODELLING A SIMULATED WIND
FArRM UsING GP-SPARX

The GP-SPARX model has been introduced in Chapter 5 as a physics-inspired
method for modelling the spatiotemporal variation across a wind farm. This chapter
aims to evaluate the ability of GP-SPARX to model the spatiotemporal correlation
between turbines simulated using a nonlinear spatial autoregressive formulation,

before applying the model to real wind farm data in Chapter 7.

6.1 A Simulated Wind Farm

The focus of this chapter is to provide a case study for the GP-SPARX model in
order to verify its capability to model a wind farm. Simulated wind farm data
can be generated to describe known physics in normal condition, as opposed to
real data that may be subject to performance anomalies, sensor disconnection, and
inconsistent sampling rates. Hence, at this stage, simulated data are considered
so that unsatisfactory model prediction is unlikely to be associated with actual
anomalies, which may be present in operational data, but a representation of the

modelling capability.

71
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6.1.1 The Wind Farm Layout

The simulated wind farm contains a regular array of nine turbines, with the layout
illustrated in Figure 6.1. The turbines are assumed to be of the same type and
configuration, with the same rotor radius R. An equal spacing of 10R is assumed
between any pair of turbines. The local wind environment at each turbine location
(i.e. the behind-rotor wind speed) is computed from a predefined free-stream wind

speed and direction.

7 4 1
A A A
90°
8 5AY 2
A 1800 0° A
10R —90°
9 6 3
A A A
f———
10R

Figure 6.1: The simulated wind farm.

6.1.2 The Free-Stream Wind Environment

As part of the free-stream wind environment, the temporal variations in both the
free-stream wind speed (v ) and direction (fo,) are simulated. The simulation covers
the temporal variations over the period of a year at the SCADA frequency (i.e. a data
point every ten minutes). Only the mean variations in wind are simulated in this
case, whereas the turbulent effects are reserved for future studies. An independent
and identically distributed (i.i.d.) Gaussian white noise — with a standard variation
that amounts to 5% of the standard deviation of the noiseless values — is added to

account for the natural perturbations of data and to help with model regularisation.

The free-stream wind speed consists of the sinusoidal trends representing the inter-
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annual, annual, seasonal, monthly, and biweekly variations, as given by

it 7t
o =12 1075 + 1.5si 1.5 —
v +5x 107t + 5sm<131400>+ Cos (26280)
7t 7t 287t
1.5sin [ — ) +3.75sin [ — | — 6 = 6.1
- 1osin (6570) o fosn (2190) cos (1825) (6.1)

where the timestamps are t = 1...52560, and the time increment is equivalent to 10
minutes (i.e. SCADA frequency). The fact that the free-stream speed is modelled as
a linear combination of these sinusoidal trends implies that the mean wind variation
is a multi-scale phenomenon, even though turbulence is not accounted for. The
overall trend is seen in Figure 6.2a, with a closer view provided in Figure 6.2b for

the first week of the simulated period.
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Figure 6.2: The simulated free-stream wind speed.

The free-stream wind direction comprises annual, seasonal, and bimonthly sinusoidal

trends, with the combination illustrated in Figure 6.3. The simulated wind direction is
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unevenly distributed to show a predominant wind coming from —180° < #,, < —135°
and —45° < 0., < 0°, which provides a more realistic representation of the situation
in an offshore wind farm. Note that both predefined trends in wind speed and
direction are in line with the theory [54] and the observations of an operating wind
farm [25].
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Figure 6.3: The simulated free-stream wind direction.

6.1.3 The Time-Varying Wake Patterns

As defined in Section 5.2.2, a wake pattern refers to all wake paths across a wind
farm given a specific free-stream wind direction; different wake patterns result from
time-varying wind directions. According to the default control settings, a wind
turbine turns to face the incoming wind direction to extract energy from the wind.
In a real wind farm, all turbines tend to face the free-stream wind direction, but
with occasional deviations due to local vortices; these deviations are relatively small
compared to a change in the free-stream wind direction. Thus, in this simulated case,
all individual turbine yaw directions are assumed to align with the free-stream wind.

The wake of every turbine is assumed to cover a region £20° of its yaw direction [78].

As the free-stream wind changes from —6.6° to 46.6°, five different wake patterns
can be seen in the simulated wind farm, which are illustrated in Figure 6.4. All
other wake patterns outside of the wind direction range of —6.6° < 0, < 46.6° are
considered similar to the ones shown in the figure (through rotation or reflection). A

total of 32 patterns exist in the simulated wind farm.
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(d) 25.0° < B < 43.4°
16.6°

! A 43.4¢

(e) 43.4° < 0,5 < 46.6°

Figure 6.4: All wake patterns for —6.6° < 6, < 46.6°.
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6.1.4 Correlation between Turbine Locations

Along every wake path, the correlation between turbines is assumed to be a nonlinear
spatial autoregressive process with spatially varying parameters and static temporal
mapping, i.e. following the form of Equation 5.7. One of the simplest nonlinear
autoregressive models with exogenous inputs (NARX) — power-form polynomial
— is chosen as the functional form in this simulation. The polynomial NARX
model complies with the following empirical laws that are in line with our physical

understanding of the wake effect [80]. For a downstream turbine at position i:

1. Four exogenous variables are considered relevant; the free-stream wind speed
Uso, the off-path angle(s) of the upstream neighbour(s) Af;, the off-path angle
of the current turbine with respect to the wake path corresponding to the j*®

upstream neighbour A#; ;, and the distance(s) from the upstream neighbour(s)
d;.

2. Uy only exists in a first order term, while Af;, Af; ; and d; only exist in terms

of order 2 or higher.

3. All the terms of order 2 or higher aim to capture the interactions between
variables, therefore these terms should contain more than one variable, e.g. terms

such as d? are discounted.

4. The maximum order of the autoregressive variable u; in any term is 1.

The result is a reduced polynomial NARX model of order 3,

Ui = G; (uj7 Voo, A5, A5, dj)

- Z Cuyj + Cavos + Z Z Cayp Ui Ay + Z Z Cazp Ui A

jEH; jJEH,; peH,; JjEH; peH;

+3 D Goudy+ Y Y G, AN,

JjEH; peH; JjEH; pEH;

+ 33T A+ Y G, A,

JEH; pEH; JEH; pEH;

+ Z Z Z ngpqujAepAeq

j€EH; peH; qeH;

+ Z Z Z C10,,, U A0, Ab; 4

jEH; pecH,; qcH;
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+ Z Z Z G115, U5 A0pdy

JEH; p€EH; g€ H;

+ Z Z Z C12,,, Ui A0; A0 4

jEH; peH; qcH;

+ Z Z Z C13,,, Ui A; 5 d,

JjE€EH; peH; qeH;

D2 D Ctsndy

j€EH; pecH; qe H;

+ Z Z Z C15,,, A0;A0,A0; 4

JEH; peH; g€ H;

+ Z Z Z Cio,,, A0 A0,

jEH; peH; qcH;

+ DD G, A0 A8 A,

JjE€H; peH; qeH;

2D D G Ay,

j€H; pecH; qcH;

+ Z Z Z ClgquAejdpdq

jEH; peH; qeH;

2D D G0 B,

jEH; peH; qcH;

+ Z Z Z Clequeivjdpdq (62)

JEH; peH; q€H;

Given |H;| upstream neighbours, the total number of parameters required to specify
the wake behaviour at turbine i is 13| H;|* + 6| H;|* + |H;| + 1.

6.1.5 The Simulated Wind Variation across the Farm

The resulting wind variation across the simulated wind farm is illustrated in Figure 6.5.
The wind speed at each turbine follows the temporal trend of the free-stream wind;
a shifted mean is seen when a turbine turns in or out of an upstream wake. In
summary, the simulated wind variation follows these assumptions:

1. invariant wake shapes

2. constant wind profile across the width of a wake

3. sharp wake boundaries
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4. negligible wake superposition
5. separable mean and turbulent effects

6. independent free-stream wind speed and direction

Normalised u
Normalised u

) |
o NS

N A AN ARSI AN N N AN A A N AN R\

N X FE QS MY X FE QP
Time Time
(a) Turbine 1. (b) Turbine 2.

3.5

3.
> ot 5
e e
@ @
K2 0
© ©
£ £
S <}
= =z

-2

Time Time
(¢) Turbine 3. (d) Turbine 4.
3.5 3.5
3t 3+
5 ol >
© ©
o o}
R QL
g g
5 9 5
=z Z
At
_2 L
NS o NS S S S S o o
DA CO AN AR N AR 4 DA A A A AN AN N
XY X FE QS MY X FE QP
Time Time
(e) Turbine 5. (f) Turbine 6.

Figure 6.5: The simulated wind speeds at turbine locations over the
period of the first week.
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Figure 6.5: The simulated wind speeds at turbine locations over the
period of the first week.

no yaw misalignment

all yaw directions perfectly aligned with the global wind direction

static mapping in time, i.e. autoregressive only in space

the analytical wake models

the correlation between turbines is of a level of simplification similar to that of
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6.2 Modelling a Wake Pattern

6.2.1 Training and Testing Data

It is decided to use the wake pattern shown in Figure 6.4d to demonstrate the ability
of GP-SPARX in modelling a single wake pattern, as Figure 6.4d represents the
highest variation in wind directions across the five cases shown in Figure 6.4. The

characteristics of the wake pattern are summarised in Table 6.1 and Table 6.2.

Layer  Turbine
First 1,2,3,4,7
Second 5, 6,8
Third 9

Table 6.1: Turbine layers for the wake pattern of 25.0° < 6, < 43.4°.

. Upstream
Turbine neighbour(s)

1 _

2 i}

3

4 i}

5 1

6 2

7 i}

8 1, 4

9 2,5

Table 6.2: Upstream neighbours for the wake pattern of 25.0° < 0., <
43.4°.

Figure 6.6 gives an indication of the training and testing data coverage in terms of
wind direction and speed. From the wind variations simulated over the one-year
period (Figure 6.3), time instances corresponding to 25.0° < ., < 43.4° are extracted
as the testing data, indicated in green in Figure 6.6. The training data (indicated
in blue) are selected from the wind direction window 33.3° < 6, < 35.1°, which is
equivalent to one tenth of the size of the testing window. It is seen that the wind
speed level drops as the wind proceed downstream. Nonetheless, the selected training
data cover the range of wind speed variation in the testing data at each turbine
location. Given a fixed wake pattern corresponding to the wind direction window,

the chosen testing set assesses the models’ ability to interpolate within a learnt range.
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7
90.0
43.4
34.2
% 250
‘.f
./'f
f/
. 0.0
2 1.0 1 2
8
90.0
43.4
34.2
25.0
/ 0.0
24 0 1 2
9
90.0
43.4
34.2
25.0

~

/ 0.0

2 -1 0 1 2

4
90.0
43.4
34.2
} % 25.0
../f
ﬂ/
£ 0.0
214 0 1 2
5
90.0
43.4
34.2
_ 25.0
P
F
’ 0.0
2 -1 0 1 2
6
90.0
43.4
34.2
25.0

o

)

- 0.0
2 -1 0 1 2

90.0
43.4
34.2
% 25.0
o‘"‘j
P
4/
= 0.0
2 1 0 1 2
2
90.0
43.4
34.2
% 25.0
..f"'ﬂ
4/
= 0.0
2 10 1 2
3
90.0
43.4
34.2
% 25.0
./"ff
r/
£ 0.0

Figure 6.6: Training and testing data coverage. The angular and radial
coordinates refer to the yaw direction and the normalised wind speed at
each turbine location, respectively.

6.2.2 Models for Comparison

With the aim of assessing model performance, the results obtained from GP-SPARX

are compared with those from deterministic spatial autoregressive models.

Selecting Exogenous Variables

According to the physics summarised in Equation 5.5, the relevant exogenous variables

include the free-stream wind speed, the distance between turbine locations up to two

spatial lags, and the off-path angles up to two spatial lags. Given the assumption

of spatially varying parameters, there is one autoregressive function describing the
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correlation between each turbine and its upstream neighbours (Equation 5.7). The
distance between any pair of turbines stays constant over time and, thus, is unable to
contribute any useful information to the model. The yaw directions are assumed to
be aligned with the wind, therefore the off-path angles are the same for all turbines
along the same wake path. In this respect, only the free-stream speed (v,,) and one

off-path angle (in this case, Af;) may contribute as model inputs.

The GP-SPARX Model

Two versions of the GP-SPARX model are tested to model the chosen wake pattern.
The first version includes only v, as the exogenous input, whereas the second option
uses both v, and A6,

u; = g; (uj> VOO) (6'3)

u; = ¢g; (uj> Vo, Aeoo) (64)

where g; refers to a GP such that g; (-) ~ GP (0, Kgg (+,+)).

Linear Spatial Autoregressive Model

A simple linear spatial autoregressive model with exogenous input (LSPARX) is
used to demonstrate how well (or badly) the simulated nonlinear wind variation
may be modelled as a linear process. Similar to the GP-SPARX model, two sets of

exogenous inputs are used in this analysis,

Us = 11U + M2Vso (6.5)
U; = 7’]1].Uj + M2V + 7731' AGJ (66)

wheres 7 € H; for i = 1,..., Ng. The model parameters are denoted by 7.
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Nonlinear Spatial Autoregressive Model

A simple nonlinear spatial autoregressive model with exogenous input (NLSPARX)

is created by adding the squared terms to the linear fomulation,

U; = )\1jUj + )\QUOO + Agjug + )\41)30 (67)
U = A1ty 4 AaUos + As; + Mg, 1l + Asv2, + )\ngej (6.8)

where A denotes parameters. It is worth noting that the terms of squared wind speeds
are not included in the original polynomial NARX model used to simulate the wind
farm. Thus, Equation 6.7 and Equation 6.8 present one of the simplest functional

forms of nonlinear autoregressive models, without knowledge of the governing physics.

6.2.3 Results

The NMSE results (averaged across the entire wind farm) for all models are presented
in Table 6.3. A comparison between the training and testing errors reveals that,
although all models tend to give better results for training predictions, they provide
testing predictions with a level of accuracy similar to the training result. It shows that
the selected training data are a good representation of the wake pattern described in

the testing data.

Across all types of predictions (training or testing, OSA or MPO), the GP-SPARX
models provide the most accurate result in terms of NMSE. The second best results
are obtained from the NLSPARX models, and the LSPARX is the least suitable
model out of the three candidates. It implies that the nonlinear relationship between
turbines is best captured by the GP-SPARX and partially captured by the NLSPARX,

whereas the linear models do not seem to fit this specific task.

For the NLSPARX models, there is still room to improve the predictive accuracy; if
the physics of the underlying process is known, the functional form of the NLSPARX
models can match with the governing physics. However, such physics knowledge
is often incomplete or unavailable, especially for engineering structures operating
in a complex environment. In contrast, the GP-SPARX models demonstrate their

capability of modelling nonlinearity without incorporating physics.

The effect of the exogenous input, Af;, differs by model and by prediction type. The
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additional input variable brings positive changes to the parametric models (LSPARX
and NLSPARX) in the MPO predictions of both training and testing data. The
parametric models tend to make very poor MPO predictions with only one exogenous
input (veo); thus, the addition of Ag; is likely to bring in the necessary information
for the MPO predictions. In terms of the OSA predictions, the parametric models
give slightly better training predictions and slightly worse testing predictions with
the addition of Af;, where the difference in NMSE is insignificant. It implies that
the parametric models are able to make accurate predictions with only the exogenous
input of v, given the exact information from the upstream neighbour; the addition
of the second exogenous input (Af;) does not affect the OSA predictions too much.
Lastly, the GP-SPARX model provides good OSA and MPO predictions with or
without the second exogenous input (A#;); thus, this additional input variable seems
unnecessary for GP-SPARX. Hence, in the analysis that follows, the GP-SPARX
model refers to the form with one exogenous input (Equation 6.3) unless elsewhere
stated.

OSA MPO
Uso Voo & Al 1o Voo & Ab;
LSPARX 16.16 15.96 38.86 16.00

gﬁj&?ﬁin NLSPARX  9.20 9.01 1906 9.05

GP-SPARX  0.17 0.17 0.20 0.20

Testing LSPARX  18.07 1951 4458  18.83

NS NLSPARX  9.33 1029 2044  9.86
prediction

GP-SPARX  0.20 0.18 0.21 0.24

Table 6.3: Training and testing results in NMSE (%).

As MPO provides a more rigorous test of the performance of AR-based models [71],
the best MPO testing results obtained from the three types of models are shown in
Figure 6.7. Here, the NMSE of every turbine location is visualised in a map. What
is common across all three NMSE maps is that the error values for the first layer
turbines (1-3, 4, 7) are higher than the rest. The fact that these turbines have no
upstream neighbours means that the predicted wind speeds at these positions are
only based on the exogenous input of v. In this regard, the reduced prediction
errors at downstream positions is likely to be a result of providing the model with
more input information (i.e. the autoregressive terms). However, the error drop
from upstream to downstream locations is almost negligible in the GP-SPARX case
compared to the other models. It is also seen that the GP-SPARX provides the most

accurate prediction at every turbine location.
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Figure 6.7: NMSE maps of the best MPO predictions of the testing data.

To complete the comparison, the computational complexity corresponding to the three
models shown in Figure 6.7 is summarised in Table 6.4. Note that the computational
complexity refers to the running time for the computation of each u;. In the case of
both LSPARX and NLSPARX models, the parameters are estimated via the least
squares method. For a turbine ¢ with |H;| upstream neighbours, the inputs to the
LSPARX and NLSPARX models are a T x (2|H;| + 1) matrix and a T' x 2(2|H;| + 1)
matrix, respectively. 7' is the number of training time instances (i.e. training samples).
Since T >> |H;| (T = 242 and 0 < |H;| < 2), the computation of least squares
estimate is dominated by matrix multiplication. In contrast, GP is notorious for its
basic complexity of O (T®), because of the inversion of a T' x T' matrix. However,

given the relatively small training data set used in this analysis, the cost difference
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is hardly noticeable. One disadvantage of the NLSPARX approach is that the
computational complexity will multiply if a higher-order functional form is chosen.
On the contrary, the cost of GP-SPARX remains unchanged regardless of the number
of exogenous inputs used. It is possible to further reduce the time complexity of
GP by methods of sparse approximations, and the complexity can be reduced to
O (TM?) or even O (M?), given M inducing points; more details on sparse GP can
be found in [83].

LSPARX NLSPARX GP-SPARX
O (2[H;| +1)>T) | O (4 (2|H;| +1)*T) O (T3)

Computational
complexity

Table 6.4: The computational complexity of the models.

6.3 Modelling Time-Varying Wake Patterns

As the wind environment changes naturally over time, a wind farm is subject to
time-varying wake patterns. In this section, the switching GP-SPARX method will
be used to predict the time-varying wake patterns in cases when (a) the knowledge

of wake patterns is known and (b) the patterns are unknown.

6.3.1 With All Wake Patterns Known

Figure 6.8 illustrates the simulated wind variations over the period of a year, which
consists of 32 wake patterns (separated by the dotted lines). The simplest method
to model these wake patterns is to train a GP-SPARX model for each pattern. The
training data are selected from a wind direction window equivalent to one fifth of

the size of each wake pattern.

The testing results are shown in Figure 6.9 and Figure 6.10. The NMSE obtained
in modelling multiple wake patterns (Figure 6.9) is at a level similar to that in the
single-pattern case (Figure 6.7). Since the simulation data are obtained by assuming
an instant switch between wake patterns, the abrupt shifts in the simulated wind
speed are well captured by the discontinuous switching model when all wake patterns
are known. Note that, in real wind farm (SCADA) data, shifts in measured mean

wind speeds are likely to be observed when the wakes upwind of a turbine change;
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however, such shifts in real data are likely to be more gradual (than those shown in
Figure ?7?), since the realistic wind environment may be associated with less idealised
wake shapes, less defined wake boundaries, more complex wake superposition, and

turbulence-induced effect.

Training data
Testing data
----------- Pattern boundary
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Figure 6.9: The NMSE
map for the MPO
testing predictions ob-
tained from the full
switching model.

Figure 6.8: Training
and testing data with
wake patterns indic-
ated. The angular and
radial coordinates refer
to the free-stream wind
direction and speed, re-
spectively.

Figure 6.10 shows the distribution of prediction errors across wind directions. Al-
though the errors are small across all directions, the occasional high error is seen
along the switching boundaries (i.e. wake pattern boundaries), especially in directions
when a turbine is shadowed by wakes; this error trend will be discussed in detail in
Section 6.3.2.

6.3.2 Without the Knowledge of Wake Patterns

An alternative approach is developed to handle situations when the information
on wake patterns (e.g. wind direction measurements) is unavailable or when the

patterns change too quickly that there is insufficient data for model training. In this
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Figure 6.10: The map of squared error distribution across wind directions,
obtained from the full switching model.

approach, data are sectioned into even wind direction bins, which serve as estimated
wake patterns. Figure 6.11a shows the 34 estimated patterns used in this analysis.
In each pattern, data that correspond to one fifth of the wind direction window are

selected as a training set.

Amongst these training data sets, the candidate that gives the best MPO prediction
for the testing data is chosen one at a time by the greedy algorithm (Algorithm 1),
giving rise to a switching method with an increasing number of “switches”. The
MPO prediction error reduces with an increasing number of selected candidates in
a manner shown in Figure 6.12. As more GP-SPARX components are added to
the switching model, the MPO performance converges towards an overall NMSE of
around 5%. The improvement in MPO prediction becomes negligible after the first
ten patterns are chosen. Hence, the minimum number of training patterns needed to
represent the wind variations in the simulation data is considered to be ten. The

results obtained from the switching model with ten GP-SPARX components are
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examined in the following.

Training data . Training data
Testing data . Testing data
----------- Candidate pattern boundary ----------- Switching boundary

(a) All candidate training sets (b) Top ten training sets selected by the greedy
algorithm

Figure 6.11: Training and testing data. The angular and radial coordin-
ates refer to the free-stream wind direction and speed, respectively.
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Figure 6.12: NMSE of the MPO predictions for various candidate training
sets selected.
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The first ten training data sets selected by the greedy algorithm are shown in
Figure 6.11b. The training sets are distributed across the entire range of wind
directions, with more training data found in the predominant wind directions
(—180° < Oy < —135° and —45° < 0 < 0°). The switching boundaries are
set to be the midpoint between the nearest two training wind direction windows,
and they refer to the point at which one set of GP-SPARX model is switched to the
next. Note that the training regions may not be the midpoint of the neighbouring

switching boundaries based on the way the boundaries are defined.
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Figure 6.13: The NMSE map for the MPO testing predictions obtained
from the optimised switching model.

The NMSE of the MPO predictions obtained from the optimised switching model
(Figure 6.13) is considerably higher than the result of the full switching model
(Figure 6.9), yet the error values in Figure 6.13 are kept below 10%. Spatially, higher
NMSE values are found at locations with more neighbouring turbines, i.e. the centre
turbine (turbine 5) has the highest error value, and the turbines at the corners
(turbine 1, 3, 7, and 9) are associated with relatively lower NMSE. To understand

this, the error distribution across wind directions is inspected in Figure 6.14.

It is seen in Figure 6.14 that the prediction error tends to spike at the switching
boundaries. Since a total of 32 wake patterns are approximated with ten estimated
patterns, it seems inevitable that the switching boundaries are the most challenging
part to accurately predict in. It is also seen that the high error spikes tend to only
point in directions from which wakes may come. The more neighbours a turbine
has, the wider the wind direction range from which it may be shadowed by a wake,

which results in the spatial pattern of NMSE seen in Figure 6.13. Hence, it may
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Figure 6.14: The map of squared error distribution across wind directions,
obtained from the optimised switching model.

be summarised that the higher prediction errors are more likely a result of the
inaccurate approximation of the wake-shadowed turbine behaviour, especially around

the boundaries of the switching model.

The error spikes in Figure 6.14 may also be treated as an indication of the positions
to add more training data. However, this information is not accounted for in the
greedy algorithm used. A different optimisation scheme may be used in an attempt
to minimise error spikes at switching boundaries, which will be discussed as part of

future work.

The time series predictions made by the full and the optimised switching models are
compared in Figure 6.15. The results shown correspond to the turbine location with
the highest NMSE in both cases (turbine 5). When all wake patterns are known, the
full switching model is able to capture the exact spatiotemporal correlation across

the simulated wind farm with high accuracy. When the wake pattern information
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is unavailable, the optimised switching model is still able to capture the overall

temporal trend but predicts poorly when the turbine turns into or out of a wake.
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Figure 6.15: The predicted wind speed at turbine 5 over the period of
the first week.

6.4 Conclusions

This chapter aims to verify the GP-SPARX model introduced in Chapter 5 with
a case study of a simulated wind farm. A simulated data set has been generated
from a small, regular wind farm of equally spaced turbines (Section 6.1). The rest of
the chapter is devoted to predicting the wind variation across the simulated wind
farm using methods based on GP-SPARX. Firstly, a single wake pattern is modelled,
and the results obtained from the GP-SPARX are compared with those from other
parametric spatial autoregressive models; it is found that the GP-SPARX provides
(relatively) the most accurate MPO predictions with minimum input features required.
Secondly, time-varying wake patterns are predicted using the switching GP-SPARX
method; two switching models are built assuming that the knowledge of wake patterns
is (a) known and (b) unknown. The MPO prediction made based on the knowledge of
actual wake patterns is understandably better than that obtained from the estimated
wake patterns. Nonetheless, in both cases, high errors tend to be found around the

switching boundaries, towards wind directions in which wake shadowing is effective.



Chapter 7

APPLYING GP-SPARX TO AN
OPERATING OFFSHORE WIND FARM

Chapter 6 has successfully demonstrated the GP-SPARX model on simulated ex-
amples. In this chapter, another case study will be provided to demonstrate the
model’s applicability to real wind farm data and its potential as a low-cost wind

farm performance predictor given inputs from weather station measurements.

7.1 Assumptions on GP-SPARX: from Simulation
to Reality

In this section, the assumptions implied through the GP-SPARX model will be
discussed. The discussion accounts for the difference and similarities between the
simulated and measured wind farm data, to motivate the case study that will be

presented later in this chapter as a complement to the one in Chapter 6.

The simulated wind farm described in Chapter 6 provides a simplified representation
of the spatiotemporal variation across a real wind farm, with the aim of verifying
the ability of the GP-SPARX model to capture known physics. In contrast, data
recorded in real wind farms may contain responses to a variety of environmental
and/or operational variables, with the causal relationships not fully understood. This

can make the measured signals appear more dispersed or “noisy” than the simulated

93
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ones.

In the simulated examples given in Chapter 6, the correlation between turbine
locations along any wake path in a wind farm is described using the polynomial
NARX model in Equation 6.2. Given that, in the literature of wake modelling, wake
propagation has been interpreted as a spatial autoregressive process of various model
forms (Section 5.1), the power-form polynomial NARX is chosen as a generalised
description of the inter-turbine correlation, for it is a powerful way to model a wide
range of systems [84]. The spatial correlation across the simulated wind farm is
illustrated in Figure 7.1, where the wind speeds at various turbine locations are
plotted against each other. As seen in the figure, the correlation between any pair
of turbines appears to comprise many “linear” components. It implies that, in the
simulated case, the wind speed at a wake-shadowed turbine is almost equivalent
to the wind speed at the wake-producing turbine with a shifted mean; if the wind
direction is fixed, the inter-turbine correlations could have appeared linear. The cause
of the distinct linear components seen in Figure 7.1 is that all turbines are assumed
to face the incoming free-stream wind, which limits the variability of wake patterns.
Note that the inter-turbine correlations are nonlinear according to Equation 6.2;
they appear linear in Figure 7.1 because the linear terms (i.e. the first two terms in
Equation 6.2) dominate the correlations. What complicates the spatial correlation is
the time-varying wind directions that gives rise to multiple wake patterns; the more
wake patterns exist in a wind farm over a period of time, the more linear components
appear on a inter-turbine correlation plot. A comparison between Figure 7.1a and
Figure 7.1b shows that the further away two turbines are, the more dissimilar the
wake environments the turbines are subject to, making the overall correlation more

complicated.

Figure 7.2 compares the wind speeds at various turbine locations in the Lillgrund
wind farm. It is seen that, as two turbines become further away, the correlation
between them appears less defined, which may be a result of more linear components,
as is the case in Figure 7.1. Unlike the simulated data, the real data seem more
dispersed with no clear boundary visible between the linear components, the reason
being that the turbine angles are free to vary individually in an operating wind
farm instead of aligning with the global wind direction as is the simulated case.
Other turbulence-induced phenomena such as changing wake shapes and varying
degree of wake mixing may also contribute to the data dispersion. Nonetheless, the

simplification done in the simulation is a necessary step to help better understand
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Figure 7.1: Comparing wind speeds at various turbine locations in the
simulated farm.

and model the real data.

When analysing SHM data, stationarity is often assumed for structural behaviour
over long periods of time, whereas nonstationary behaviour is likely to be observed
over short-term time windows [30]. To demonstrate wind turbine behaviour in a real
wind farm, the wind speed at a turbine in Lillgrund (turbine 15) is illustrated over
the period of a year (Figure 7.3a), a week (Figure 7.3b), and 38 hours (Figure 7.3c).
Note that the “flat” regions in Figure 7.3 correspond to time periods when (a)
data were missing and (b) the wind and power variations exceeded the cut-in and
rated range (previously introduced in Figure 4.2). The above assumptions are very
relevant to the wind farm monitoring problem, as turbine behaviour is significantly
affected by the environmental conditions, primarily wind speed, which appears
roughly stationary in the long term (Figure 7.3a) but more and more nonstationary
in the short term (Figure 7.3b and Figure 7.3¢). This variability in wind is also
modelled in the simulated farm but as the sinusoidal variation in wind (Figure 6.2),
which demonstrates an simplified way to model the basic properties of wind while
circumventing the high cost associated with detailed wind modelling. To this end,
the simulation is said to have represented the real wind farm data in terms of the
timescales on which (non-)stationarity is determined. However, the actual temporal
variation of wind is far more complicated than a linear combination of sinusoids, and

the modelling of such a trend ideally requires a nonlinear, nonparametric method.
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Figure 7.3: The measured wind speed at the reference turbine location
in Lillgrund (turbine 15).
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Since the current GP-SPARX model is based on squared exponential covariance
functions (Equation 5.9), stationarity in time is assumed for the input and output of
the model [65]. Given the nature of SHM data, the current version of GP-SPARX is
best suited for predicting the wind farm variation over a relatively long period of
time. With the training data selected to cover all the potential short-term variations,
the results in the simulated case have demonstrated the suitability of the stationarity

assumption, which is expected to hold for the real wind farm case as well.

Another assumption implied through the choice of the squared exponential kernel is
smoothness. However, the use of spatially varying hyperparameters in the GP-SPARX
relaxes the smoothness assumptions and allows the model to capture piecewise smooth
processes in space. The same piecewice smoothness assumption is used to generate
the simulated data, through the choice of the polynomial NARX formulation with
spatially varying parameters shown in Equation 6.2; this explains why the GP-SPARX
provides accurate predictions for the simulated farm. With regard to real wind farm
data, the piecewice smoothness assumption is considered reasonable as wind speeds
are expected to vary across a wind farm smoothly except at locations where the

wind is interrupted by the existance of operating turbines (and their wakes).

7.2 Modelling Wind Variation Across a Wind

Farm

In this section, the switching GP-SPARX method is applied to predict the wind speed
variation across an operating wind farm, to demonstrate the predictability of the

spatiotemporal variation across an operating wind farm via the use of GP-SPARX.

7.2.1 Model Selection

As introduced in Section 5.4, the switching GP-SPARX method switches between
different GP-SPARX models to predict time-varying wake patterns. This section is
devoted to the strategies used to create a switching model that is parsimonious and
delivers an acceptable level of predictive accuracy. A set of GP-SPARX models that
best captures the time-varying wake patterns is selected from a candidate pool of

GP-SPARX models, each trained to represent a specific wake pattern. In this case
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study, the available wind farm data describe a period of time when the turbine yaw
directions are not aligned and (possibly) free to change with local vortices. Given
48 turbines in the farm, the wake patterns change every few time instances. A full
switching model becomes infeasible as (a) an large number of GP-SPARX models (in
the order of thousands) are required to fully capture the variation in the available
data, and (b) the data points in each pattern is insufficient for model training.
Therefore, the candidate models are trained based on wake patterns estimated by
dividing data into even wind direction windows. The ways data are divided determine

the estimated wake patterns and, thus, the constituents in a candidate pool.

In Figure 7.4, the prediction errors obtained from five different candidate pools are
compared, to shed light on how the size of a candidate pool may affect prediction
accuracy. For candidate pools of size 30 to 60, as more candidates are selected by the
greedy algorithm (Algorithm 1) to form the switching model, the predictive NMSE
decays in a roughly exponential manner. A larger candidate pool corresponds to a
smaller wind direction window for each estimated wake pattern, which means more
evenly distributed training data if all candidates are used to form the switching model;
thus, improvement in NMSE is seen when more candidates are involved. Across the
four candidate pools (i.e. of size 30 to 60), the most significant improvement in NMSE
is found up to the point when the first 30 candidates are selected. Although the
NMSE continues to improve until about 60 candidates are selected, such improvement
comes with the cost of doubled model order. Hence, a switching model with 30 GP-
SPARX components appears to be the optimal option that balances computational

efficiency with predictive accuracy.

Before deciding an appropriate size for the candidate pool, one has to pay attention
to the potential decline in predictive accuracy when the candidate pool exceeds a
certain size, as illustrated by the result corresponding to 71 candidates in Figure 7.4.
In this instance, the 10" to the 40" selected candidates barely contribute to the
overall predictive accuracy of the switching model. A better understanding of the
issue is provided through Figure 7.5, where the distribution of training data for
the first 30 candidates is illustrated for all five candidate pools. Given the same
number of candidates selected (i.e. 30), the larger the candidate pool, the less evenly
distributed the training data are across the wind directions. However, what sets
Figure 7.5e apart from the rest of the cases is the suboptimal selection of candidates.
It seems that the current greedy algorithm cannot arrive at a global optimum until a

certain number of candidates are selected. A potential explanation for this problem
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Figure 7.4: NMSE of the validation predictions for various candidate
pools.

is that, since a small wind direction window is used to estimate each wake pattern,
the amount of data in each window may be insufficient to capture the variation; the
greedy algorithm may tend to select multiple patterns in similar wind directions to
fully capture the variation over the predominant wind direction (southwest in this
case) before moving on to other directions. In the following analysis, controlling
the candidate pool size seems to be the most effecient way to avoid suboptimal

candidates.

The size of candidate pool used for this study is decided by comparing model
performance in terms of the MPO predictions. After the data is divided into even
wind direction windows, roughly a half of the data in each window is used as a training
set. For a candidate pool size of 30, the training and validation data distribution
is illustrated in Figure 7.5a. Given the same number of selected candidates, a
larger candidate pool means a smaller amount of training data in total, as shown in
Table 7.1. There is no significant rise in prediction errors as the candidate pool size

increases, except in the case discussed previously, hence, the tendency here is to select
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(d) Top 30 selected from 60 candidates

. Training data
0 . Testing data
------------ Switching boundary

(e) Top 30 selected from 71 candidates

Figure 7.5: The distribution of validation data and the training data
corresponding to the first 30 selected candidates. The angular and
radial coordinates refer to the free-stream wind direction and speed,
respectively.
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the candidate pool that provides the least training data usage. A visual inspection of
the training data distribution shows that, in the case of 60 candidates, the selected
training points provide relatively poor coverage over 90° < 6., < 180° (Figure 7.5d).
As a result, a candidate pool of size 50, from which the top 30 candidates are selected
to form a switching model, is used for the following analysis; the size and coverage

of the relevant training data are considered the most appropriate for this case study.

Size of Data points in the first Equivalent MPO

candidate pool 30 selected candidates — duration (days) NMSE (%)
30 3798 26.38 28.62
40 2965 20.59 29.84
50 2482 17.24 30.32
60 2260 15.69 31.05
71 1737 12.06 44.30

Table 7.1: The performance of the switching models with 30 GP-SPARX
components, given candidate pools of various sizes.

There are, of course, other ways to select training data to ensure even coverage
across all wind directions while controlling the training data size. What has been
demonstrated above shows that, although uneven coverage of training data may lead
to poor prediction accuracy (e.g. Figure 7.5e), even coverage is not the top priority
when selecting training data sets (e.g. the error values barely change for Figure 7.5a
to Figure 7.5d). The selected candidates also give an idea of how the spatiotemporal
variation that occurred during a period of time may be estimated by a set of wake

patterns.

7.2.2 Predicting a Wind Farm from a Single Spatial Refer-

ence

For the sake of clarity, the results presented and discussed later in this section are
obtained from a switching model of 30 GP-SPARX components, with the training
data, validation data, and switching boundaries indicated in Figure 7.5c. Each
GP-SPARX component models an estimated wake pattern by capturing the spatial
autoregressive relationship between turbine locations in the form of Equation 6.3.
Since the measurements of free-stream wind speed are difficult to obtain in practice,

the wind speed at a reference location, v, is used as the exogenous input,

u; = g; (ujaVO) (7.1)



7.2 Modelling Wind Variation Across a Wind Farm 103

A standard operating wind farm includes several meterological masts for measuring
weather conditions, which provide the ideal measurements of reference wind speed.
However, such data are unavailable for the current case study. Given that the weather
mast in Lillgrund is situated close to the leading edge of the farm for the predominant
wind coming from southwest [25], the wind measurements from a turbine on the

leading edge (turbine 15) are used as the spatial reference, .

Ideally, the trained model is to be tested on a data set different from the validation
data. However, due to the limited availability of data, a unique validation and test
set was not possible. Hence, the testing data here refer to the part of validation
data not directly used for model training, which contains about 34 days’ worth of
data. The testing period covers the timescale of a year, excluding, however, the time
instances when any turbine is powered off or producing rated power. It ensures that,
when extending the model to predict power production from wind measurements
(Section 7.3), the focus is on the middle part of the piecewise correlation between
power and wind speed (Figure 4.2). The same testing data is used here and later in

this chapter such that the prediction results may be interpreted in conjunction.

7.2.3 Results

The testing results obtained from the described switching model are demonstrated
in the NMSE map shown in Figure 7.6. Across the wind farm, a spatial difference in
errors can be seen as a combination of two trends: (a) prediction errors increase with
distance away from the reference turbine 15; (b) higher errors are found in more
frequently wake-shadowed positions, i.e. towards the middle of the farm. Together,

the two trends indicate a spatial change in predictability.

Since the wind speed at each turbine location is predicted from its upstream speed
(the autoregressive term) and the reference wind (the exogenous term), the correlation
between the output and each of the input terms is explored. Firstly, the correlation
between the exogenous input and the output is spatially varying, as illustrated in
Figure 7.2, where the correlation appears weaker with increasing distance between
the output and the reference locations. Therefore, it is more difficult to predict the
wind speeds far away using the same reference input, resulting in errors that increase

with the distance from the reference.

Secondly, predictions at frequently wake-shadowed positions are likely to be less
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Figure 7.6: The NMSE map for the testing predictions obtained from
the optimised switching model.

accurate since the error accumulates through the MPO prediction process, i.e. the
GP predicted mean at one location is used as an input to make predictions at the
next location. As discussed in Section 5.3, the results in this work are obtained
without propagating the predictive variance, thus, a reduction in prediction accuracy

is inevitable as more MPO predictions are made.

The potential remedies for the spatial difference in error include (a) the selection of
a reference location close to the middle of the wind farm or (b) the implementation
of an uncertainty propagation method, e.g. Monte-Carlo sampling [72]. That said,
the current version of the model predicts with individual NMSE values capped at
81.2% and an overall NMSE of 38.92%, which is encouraging given that only one

spatial reference is used and the reference position is not optimised.

The time series predictions made by the switching GP-SPARX method are presented
in Figure 7.7. Examples are given at locations with low, medium, and high levels of

NMSE, to allow visual assessment and comparison of the model performance. Note
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that the time series shown here provide a close-up view of the entire testing data set

and only cover the wind variation over a month.
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Figure 7.7: The GP predicted mean wind speed over the period of a
month.

In the low NMSE case (Figure 7.7a), the mean prediction follows the target trend
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closely, with occasional small-scale mispredictions that can be comfortably considered
insignificant. Moving on to the second case (Figure 7.7b), the general trend of the
target is said to be captured by the model predicted mean, but with mispredictions
occurring more frequently. These mispredictions are more notable than those seen
in the first case, such as the ones occurring around 15-07. There is no consistent
under- or overpredictions that exceed the timescale of a few days. Some undesirable

fluctuations are also seen in the prediction.

In the high error case (Figure 7.7c), worse fluctuations are observed. It might be
deduced that the undesirable fluctuations are associated with the poor prediction
at the switching boundaries of the GP-SPARX models. As well as the fluctuations,
discrepancies between target and prediction become more notable in Figure 7.7c,
with a typical example seen during the period from 13-07 to 16-07. The positive
side is that the overall trend of the time series prediction shown in Figure 7.7¢c —
corresponding to the least accurate prediction across the wind farm — follows roughly
the target trend, which implies that the proposed method is effectively capturing the

spatiotemporal variation.

7.3 Modelling Turbine Performance across a Wind

Farm

As the predictability of wind variation via the switching GP-SPARX method has been
demonstrated in Section 7.2, the same method is applied to model the variation of
turbine performance across an operating wind farm, in this case, the power produced
by individual turbines. An accurate prediction of the power across a wind farm can
be useful for (a) performance monitoring and (b) power forecast. The former is in
line with the purpose of the mapping method introduced in Chapter 4; a wind farm
performance indicator can be developed based on the predicted normal behaviour.
The latter provides a forecast in farm-wise power production that may contribute to

turbine control decisions, for example, to optimise the overall power production.

Given the strong correlation between power and wind speed [54], the turbine power
outputs across a wind farm are also expected to vary in a spatial autoregressive

manner. A slight modification is made to the GP-SPARX formulation in Equation 7.1
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for adaptation to the new target variable,

Pi = gi (Pj, Vo) (7.2)

where p indicates turbine power output. It is to be clarified that the the GP-SPARX
model used in Section 7.2 focuses on capturing the spatiotemporal variation in wind
speed across a wind farm, whereas the model used in this section aims to capture
also the wind-power correlation — in Equation 7.2, turbine power is predicted given
free-stream wind speed as the only exogenous input. Hence, a successful model based
on Equation 7.2 can potentially be used for wind farm power forecast given the wind

forecast from weather station(s).

Following the discussion in Section 7.2.1, a candidate pool size of 50 is chosen, from
which the GP-SPARX model that provides the relative best MPO prediction is
picked out iteratively using a greedy algorithm. As is the case of wind prediction, the
switching model used here contains 30 GP-SPARX components to allow comparisons
between the results. The prediction errors change with the size of the switching
model in a manner shown in Figure 7.8, where comparisons are made between the
wind and the power prediction cases. Both cases demonstrate (almost) exponential
decay in NMSE, with similar levels of error. It indicates that the spatiotemporal
variation in power can also be effectively modelled as a set of “wake” patterns, and
that, within the selected operating range, turbine performance is highly dependent
on the environmental condition. Given that a static wind-power model has been
the mainstream method used by wind farm operators, this thesis points out an
alternative direction — instead of obtaining a power field forecast from a wind field
forecast, it is also possible to obtain the power prediction across a wind farm from

the wind forecast at a single point.

The map of testing errors for power prediction is illustrated in Figure 7.9, in which
the spatial distribution of errors is similar to the case of wind prediction. It is once
again demonstrated that, within an operating range, the power production across a
wind farm is governed by a spatial autoregressive process. Comparing to the wind
prediction case, higher errors are seen in similar regions, i.e. towards the frequently
wake-shadowed turbines far away from the spatial reference; the turbine with the
highest error in Figure 7.9 (i.e. turbine 17) is different from that in Figure 7.6
(i.e. turbine 32). As discussed in Section 7.2.3, the spatial trend in error is likely a

result of (a) the spatially varying correlation between the exogenous input and the
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Figure 7.8: NMSE of the validation predictions for different output
variables.

output and (b) the MPO prediction process. In Figure 7.9, the individual NMSE has
an upper limit of 78.1%, with an overall NMSE of 44.05%; the error level is similar
to that in Figure 7.6.

The times series of the predicted power is illustrated in Figure 7.10, which includes
examples corresponding to low, medium, and high errors. In all three examples,
the general trends of power variation are captured in the mean GP predictions. As
is the case of wind prediction, higher values of NMSE are likely to result from (a)
more frequent, larger discrepancies between target and prediction and (b) more
fluctuated predictions close to the switching boundaries. It is reasonable to conclude
that, under specific operating conditions, the power production across a wind farm
can be modelled as a spatial autoregressive process using the proposed switching
GP-SPARX method.

7.4 Conclusions

To further establish the GP-SPARX model, this chapter has demonstrated the cap-
ability of the switching GP-SPARX method to capture the spatiotemporal variation
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Figure 7.9: The NMSE map for the testing predictions obtained from
the optimised switching model.

across an operating wind farm, Lillgrund. The chapter began with a discussion on
the assumptions associated with the use of GP-SPARX, in light of the similarities
and difference between simulated and real wind farm data (Section 7.1); it has been
explained that the case studies in Chapter 6 and Chapter 7 are complementary
and together provide a comprehensive assessment for the GP-SPARX model. The
application of GP-SPARX to real wind farm data has been demonstrated in the
rest of the chapter. Firstly, the switching GP-SPARX method was used to predict
the time-varying wake patterns (i.e. wind variation) across the wind farm from a
single spatial reference (Section 7.2), with the model selection process discussed
in Section 7.2.1. Secondly, an equivalent model was applied to predict the power
variation across the wind farm over the same period of time (Section 7.3). Results
show that the switching GP-SPARX method can predict the spatiotemporal variation
in wind and power (within a certain operating range) across a real wind farm, given
the wind speed measurements from a single spatial reference. An overall summary of
GP-SPARX across Chapter 5 to Chapter 7 is provided in the following.
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Figure 7.10: The GP predicted mean power over the period of a month.
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7.4.1 A Summary of GP-SPARX

As its name implies, the GP-SPARX describes the autoregression of a target variable
across space. Like all models of the autoregressive type, the GP-SPARX does
not require the information of every driving factor (i.e. explanatory variable) to
describe a spatial process; this may imply less effort required into analysing the
causal relationships in data. Inherent in GP-based NARX models is the problem
of lag selection, which is usually done through exhaustive searches [72]. In the
case of GP-SPARX, the lag selection problem is circumvented by a physics-inspired
model structure, i.e. the use of one spatial lag that corresponds to the upstream
neighbour(s), which significantly simplifies model structure and implementation.
Another benefit of the autoregressive formulation lies in that the current version
GP-SPARX model — spatially autoregressive with static temporal mapping — can
be extended to incorporate temporal lags (to handle dynamic data) with relatively

simple modifications.

In this work, the GP-SPARX model is primarily developed for wind farm modelling,
where the physical understanding of the problem contributes to the refinement of
model structure and implementation. However, this physics-inspired method might
not fall into the category of what is conventionally understood as a grey-box (or
physics-informed) approach [62, 75, 85, 86], since the model structure, in essence, is
still a specific type of GP-NARX model (black-box). What is of importance here
is the use of physical knowledge to form tailored solutions to specific engineering
applications. In an era of machine learning “explosion”, it has almost become a
common practice to fit a generalised algorithm to a large data set in an attempt to
get round the time-consuming, case-specific process of data analysis, which might be
an efficient or even the only possible approach in certain circumstances. However, the
author intends to remind one of the beauty of engineering problem solving. When
combined with machine learning techniques, the physical understanding developed
through numerous previous studies is likely to bring about parsimonious solutions

which may save large amounts of computational power in the long run.

The switching GP-SPARX method is a form of hierarchical model used to address the
two-level problem of wind farm modelling. The underlying philosophy is to divide an
engineering problem into smaller, simpler-to-solve elements. Here, individual wake
patterns are modelled by separate GP-SPARX models and a switching model is laid

on top to capture the variation in wake patterns. In comparison to the single-GP
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approach demonstrated by the mapping method in Chapter 4, the switching GP-
SPARX method is considered to have splitted one GP into multiple GPs. Given that
exact GP regression is notorious for its high cost in dealing with large data sets, a
straightforward way to prevent this high cost is to use a smaller training data set.
In the case of GP-SPARX, the high computational cost is circumvented by training
multiple GPs, each with a relatively small data set, such that the total amount of
training data allowed by the GP-SPARX approach is larger than that by a single GP.
Hence, the multiple-model approach is able to learn and predict the data variation
over a longer timescale, which makes the two approaches fit for different monitoring

purposes.



Chapter 8

CONCLUSIONS AND FUTURE
DIRECTIONS

This thesis has attempted to develop new methods for anomaly detection in a
PBSHM setting by accounting for the confounding influence of spatiotemporally
changing environmental and operational conditions. As an alternative to the existing
methods for PBSHM, the new spatiotemporal approach (a) recognises and captures
the spatiotemporal correlations between structures across a population, (b) makes
full use of the available EOV data, and (c) considers the structures collectively at
the population scale. While other PBSHM methods seek to transfer knowledge
between structures, the methods developed in this thesis focus on the correlations
between structures, but, together, these methods serve the same purpose of sharing
data/knowledge across a population of structures. An offshore wind farm is an
example of a population of structures with spatiotemporally correlated EOV and,

hence, is a main application of the spatiotemporal approach.

Chapter 2 reviewed the existing sensing techniques and modelling methods for the
SHM of wind turbines and farms, from which three conclusions has been drawn.
Firstly, more research is needed on methods of population-based turbine assessment.
Secondly, the spatiotemporal interaction between turbines is one of the most import-
ant considerations during the development of population-based monitoring methods
for offshore wind farms. Lastly, the existing models that account for spatiotemporal
variations across a wind farm are mainly physics-based and not for monitoring

purposes, whereas capturing spatiotemporal variations is not the focus of the existing

113
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data-based methods for wind farm monitoring.

In light of the lack of research on a spatiotemporal approach to the population-based
monitoring of wind farms, Chapter 3 reviewed the existing spatiotemporal models
in other fields, which has been divided into three categories: (a) physics-based, (b)
physics-informed, and (c) data-based. A current trend in SHM is to incorporate
physics knowledge to enhance the accuracy of data-based monitoring methods,
especially for extrapolation; the spatiotemporality of a process is a type of knowledge
that may contribute to the formation of physics-informed monitoring methods. In
the scope of this thesis, the developed methods are mainly at the data-based end
of the spectrum, with the spatiotemporal correlation between turbines reviewed to

shed light on how data-based models can be created.

In Chapter 4, the mapping method has been developed as a wind farm performance
indicator that accounts for the spatiotemporal variation across a wind farm. The
mapping method includes a modelling step, in which a data-based model is trained on
the normal condition of the wind farm, and a detection step, where model predictions
are compared with measurements to assess the performance condition of turbines.
In the modelling step, the wind farm-wise spatiotemporal correlation is captured in
terms of a spatiotemporal covariance function with a generic prior; this corresponds
to a purely data-based model. Before exploring more complex (i.e. physics-inspired)
methods for spatiotemporal modelling, an investigation into the ability of a data-
based model in capturing the spatiotemporal wake effect is necessary. Case studies
of an operating offshore wind farm has also been provided, which demonstrated the

capability of the data-based mapping method as a wind farm performance indicator.

Chapter 5 introduced GP-SPARX as a physics-inspired model designed specifically for
capturing the spatiotemporal variation across a wind farm. The GP-SPARX model
assumes the farm-wise variation as a spatial autoregressive process; this autoregressive
relationship is specified through wake paths, and the wake paths resulting from a
specific wind direction constitute a wake pattern. That is, a GP-SPARX model aims
to capture a wake pattern. In the case of modelling time-varying wake patterns,
the switching GP-SPARX method is suggested, which switches between multiple
GP-SPARX models to predict the time-varying wake patterns.

The main aim of Chapter 6 is to verify that the GP-SPARX introduced in Chapter 5
is suitable for modelling the spatiotemporal variation across a wind farm; to this

end, a simulated data set has been considered such that the prediction results are a
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representation of the modelling capability instead of an indication of the performance
anomalies that might be present in operational data. A trained GP-SPARX model was
able to successfully capture the spatiotemporal correlation depicted in a wake pattern.
For the time-varying wake patterns stemming from the changing wind direction, the
switching method performed better with the knowledge of wake patterns known.
Without such knowledge, a switching model based on estimated wake patterns was
created; the predictive accuracy of the model converged towards an acceptable level.
Although incorporating the knowledge of wake patterns improved the accuracy of
the switching GP-SPARX method, regions of (relatively) high errors were the same
with or without such knowledge; for each turbine, high errors were found in wind
directions where the turbine might be shadowed by wakes, especially around the

switching boundaries of the model.

In Chapter 7, the GP-SPARX was applied to predict the spatiotemporal variation
across an operating wind farm; in particular, a switching model was trained using a
chosen set of training data to predict the time-varying wake patterns in wind speed
and power, respectively. It has been demonstrated that the switching method is
potentially capable of predicting across a farm based on the measurements from a
single spatial reference. A main significance of the GP-SPARX developed in this
work is the fact that it is a physics-inspired model; the physics knowledge provides
guidance on model structure, including the selection of exogenous input and the
lag length of autoregressive terms, which leads to a more parsimonious model. The
GP-SPARX approach also demonstrates how a complex modelling problem, i.e. the
modelling of the spatiotemporal variation across a wind farm, can be addressed by
dividing it into simpler problems, i.e. the modelling of a wake pattern. Comparing
with the mapping method developed in Chapter 4, the GP-SPARX approach is more

capable of monitoring wind farm performance over long timescales.

8.1 Limitations and Future Work

8.1.1 SHM for Wind Farms Using SCADA Data

In the literature of SHM for wind turbines, SCADA-based methods have proven
useful in providing early warnings of damage in turbines [42]. This work follows the

footsteps of previous studies to develop a new approach to wind farm monitoring —
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a spatiotemporal approach — that fits in the field of PBSHM. The SCADA system
that is available in (nearly) every turbine aims to provide consistent collection and
recording of a wide range of quantities, describing environmental and operational
conditions as well as turbine performance; for each quantity, a statistical summary
(including mean, maximum, minimum, and standard deviation) is available every
ten minutes. In the scope of this thesis, only the mean values in SCADA data
are analysed and the spatiotemporal correlation explored resides only in this mean

variation.

Given the richness and broadness of SCADA data, there are a number of avenues for
future research concerning SHM for wind farms. Firstly, the ever broadening variety
of measured quantities provide ample opportunity to identify the cause of damage
(i.e. identifying damage-sensitive features); methods based on neural networks may
be useful here. Secondly, the statistical summaries associated with each quantity
may be incorporated to enhance the monitoring method. One way to utilise the
statistical summaries could be to propagate the values of standard deviation, as input
uncertainty, through the model that predicts normal turbine behaviour. Methods
that approximate the propagated uncertainty through GP-based models have been
investigated previously in [87, 88]. Another possibility that may prove insightful is
to model the maximum/minimum values as a means of monitoring and predicting
potential extreme environmental or operational conditions. Thirdly, as the SCADA
system continues to collect data, there will be a growing amount of SCADA data
available; methods for constructing scalable models and/or dimensionality reduction

may be worth investigating into.

8.1.2 Modelling Techniques for the Mapping Method

The mapping method, in essence, is an anomaly detector for the population of
turbines in a wind farm, with separate steps for normal behaviour modelling and
anomaly detection. In this section, potential improvements will be discussed mainly

in terms of modelling techniques.

With regard to modelling techniques, two approaches have been developed in this
work — GP regression (Chapter 4) and GP-SPARX (Chapter 5 to Chapter 7). The
following text will focus on GP regression, and a discussion on the future directions
of GP-SPARX will be found in Section 8.1.3. As a model for the normal behaviour
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across a wind farm, GP regression has two practical limitations. Firstly, the exact GP
is computationally expensive for large data sets, because of its complexity of O(N?)
in computation and O(N?) in storage. One way to apply the exact GP regression
without modifying the model for scalability is simply to control the size of data set
used; this means that the GP model is to be trained on data that correspond to a
shorter timescale, given a wind farm with a larger number of turbines. The second
limitation of the GP-based model for the mapping method lies in that the wind
speed measurements from several turbines are required as inputs to the model to

allow interpolation across the geographical region covered by the wind farm.

It is encouraging that both limitations have been addressed by the GP-SPARX
approach. The GP-SPARX model focusses on capturing the correlation between
neighbouring turbines in a spatial autoregressive manner, instead of modelling the
farm-wise spatiotemporal correlation in one go as is the case with GP regression.
As a result, the GP-SPARX approach is able to monitor wind farm behaviour over
longer timescales regardless of the size of the farm, and the prediction of wind farm
behaviour can be made using a single spatial reference. A more detailed discussion

is found in Section 7.4.1.

Future research on modelling techniques for the mapping method may be guided by
two basic ideas — (a) to incorporate physcics into the model and (b) to allow online
monitoring. Despite that physics-informed machine learning is a recent research
trend, the incorporation of physics knowledge in data-based SHM approaches brings
about a variety of benefits, one of which is the capability to extrapolate. This, for
example, may allow the dynamic behaviour of a structure to be predicted ahead in
time or at off-site locations. For the GP regression model in the mapping method,
physics may be incorporated through the use of a spatiotemporal covariance function
that describes the wake propagation process; physics-informed covariance functions
have been developed for SHM problems in [62, 89).

Online machine learning methods, on the other hand, aim to address learning
environments that evolve in time. In a SHM context, online methods may be
motivated by the aim of having a continuous monitoring system, with the prediction
models updated to accommodate changes in data that, for example, result from
EOV. Such an online framework for SHM has been previously looked at in [90]. This

idea requires further investigation.

It is noted that the wind farm prediction model in the mapping method may be used
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for purposes other than performance indication/monitoring. Having an accurate
prediction of the power production across a wind farm is the first step in power
optimisation. The GP regression model, as well as the GP-SPARX model, may be
adapted to provide information on how the individual turbines are to be controlled
to ensure an overall maximised power production. Power prediction for wind farm
optimisation has been attempted using physics-based wake model in [91]. Further

investigation is required to develop this idea.

8.1.3 GP-SPARX

At the risk of repetition, as a physics-inspired modelling technique that is able to
be used in the framework of the mapping method, the GP-SPARX benefits from
its ability (a) to monitor a population of turbines over long timescales and (b) to

predict across a wind farm using inputs from a single spatial reference.

The current version of GP-SPARX does not account for the propagation of model
uncertainty in the MPO prediction process, as the prediction variance is assumed
negligible across all positions in a wind farm; justifications for this assumption have
been attempted in Section 5.3.1. An interpretation with regard to the physics of
wind farms would be that the model uncertainty accumulated through the MPO
prediction process may be a representation of the increasing turbulence level as
the wind progresses downstream across a wind farm. Hence, the propagated model
uncertainty may be an indication of the turbulence level around each turbine. To
better predict this turbulence level, information on the standard deviation of the raw
data streams, which is also available in the SCADA data, may be used in addition
to the mean values, developing methods along the lines of [87, 88]. A GP-SPARX
model that predicts turbulence levels as well as the mean wind would be a desirable

progression, which shall be the focus of future work.

Currently, the GP-SPARX provides MPO predictions based on a spatial reference;
without the data from the weather station, the wind speed measurements from a
nearby turbine has been used as the reference. As a result, the reference input does
not represent free-stream wind conditions. To address this, simulated data from, for
example, climate models may be of use. Altenatively, measurements from a weather

station that is not affected by turbine wakes may also prove useful.

To handle the time-varying wind directions, the current method utilises a “hard”
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switch between the GP-SPARX components, resulting in relatively poor predictions
along the switching boundaries. A promising approach to improve the predictions
at the boundaries is to develop a “soft” switch, based on methods such as mixture
of experts, so that the overall prediction can be derived as a weighted sum of the
individual GP-SPARX predictions [92]; alternatively, a method based on treed GP
may also be considered [93, 94]. Another approach is to treat the wind direction as a
continuous variable, so that the discrete switch between the GP-SPARX components
can be replaced by a continuous transition. Future work has been planned to

investigate the deep learning option of GP-SPARX using methods such as [88].






DETERMINE WAKE PATTERNS FROM
DATA

function [count_upsnbr,t_bdy_int,logi_upsnbr,theta_rcvr_s,

theta_proj_s,d] = find_upsnbr(X_cart,Y_cart,phi_noiseless)
h
% Given:
% X_cart - the Cartesian coordinates along x-axis
% Y_cart - the Cartesian coordinates along y-axis
% phi_noiseless - the time series of each turbine angle
h
% Find:
% count_upsnbr - the number of upstream neighbours for each turbine

at each timestamp

% t_bdy_int - timestamps when wake patterns change
% logi_upsnbr - logical array showing when a turbine is shadowed by
wake (s)

% theta_rcvr_s - off-path angle of the wake shadowed turbine
% theta_proj_s - off-path angle of the wake producing turbine

% d - distance between turbines

s %% predefine

theta_max = 20; % width of turbine wake
%% find logical indices of upstream (& downstream) turbines

t = [1l:size(phi_noiseless ,1)]’;

t_len = size(phi_noiseless,1);
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s_len = numel(X_cart);
Xs = X_cart(:);
Ys Y_cart (:);

; theta_proj_s = cell(l,s_len);
» logi_proj_s = cell(l,s_len);

theta_rcvr_s = cell(l,s_1len);

logi_upsnbr = cell(l,s_len);

X_matl = repmat(Xs’,s_len,1);

Y_matl = repmat(Ys’,s_len,1);

X_mat2 = repmat(Xs,l,s_len);

Y_mat2 = repmat(Y¥s,l,s_len);

[phis,hd] cart2pol (X_matl-X_mat2,Y_matl-Y_mat2);
phis_deg phis/pi*180;

% column i: where is turbine i in relation to other turbines

% row i: where are all turbines relative to turbine i

for sidx = 1:s_len

% find logical indices of upstream turbines

phi_allwrts = phis_deg(sidx,:); % where are all turbines relative
to turbine s

phi_allwrts (sidx) = Nal;

5 phi_rcvr_uniq = unique(phi_allwrts,’stable’);

s_blocked = [];

if numel (phi_allwrts)>numel (phi_rcvr_uniq) 7 when there are tbs
being blocked

for ii = 1:numel (phi_rcvr_uniq)

phi_ii = phi_rcvr_uniq(ii);

s_ii = phi_allwrts==phi_ii;

if sum(s_1ii)>1

s_ii_far = d(:,sidx)>min(d(s_ii,sidx));

s_blocked = [s_blocked,find(s_ii&s_ii_far’)]; J list of tbs being
blocked

end

end

end

theta_rcvr_s{sidx} = repmat(phi_allwrts,t_len,1);

theta_rcvr_s_int = mod(phi_noiseless(:,sidx)-theta_rcvr_s{sidx
},360); % step 1
theta_rcvr_s{sidx} = min(360-theta_rcvr_s_int,theta_rcvr_s_int); %

step 2
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63

64

-

66

68

86

88

89

90

91

93

94

% theta_rcvr_s shows whether turbine s aligns with wake path
direction

% (regardless of whether the wake is shadowing turbine s or not)

theta_proj_s{sidx} = repmat(phi_allwrts,t_len,1); % This is correct
!

theta_proj_s_int = mod(phi_noiseless-theta_proj_s{sidx},360); 7%
step 1

theta_proj_s{sidx} = min(360-theta_proj_s_int ,theta_proj_s_int); %
step 2

logi_proj_s{sidx} = theta_proj_s{sidx}<=theta_max; ) whether other
tbs leave wakes that shadows tb s

% Steps 1&2 allow the correct angle difference to be calculated,
regardless

% of the discontinuity in polar coordinate.

logi_upsnbr{sidx} = logi_proj_s{sidx};
logi_upsnbr{sidx}(:,s_blocked) = 0;

end

s %h% section time series into sections according to patterns

t_bdy = cell(s_len,1);

t_bdy_int = cell(s_len,1);

for sidx = 1:s_len

[t_endofcurrpd ,”] = find(diff (logi_upsnbr{sidx}));

t_bdy{sidx} = unique(t_endofcurrpd) ;

t_bdy_int{sidx} = [[t(1);t_bdy{sidx}+1] [t_bdy{sidx};t(end)]];

end

%% find the maximum number of upstream neighbours at every time
instance
% Note that count_upsnbr does not tell us which upstream neighbour

has more

% upstream neighbours than others. Only the maximum lenth of

turbine chain
7% at each time instance is recorded.
count_upsnbr = cell(l,s_len);
for sidx = 1:s_len

count_upsnbr{sidx} = double(logi_upsnbr{sidx});

logi_tfrnt = “any(logi_upsnbr{sidx},2); % when tb s does not have
upstream neighbours
if sum(logi_tfrnt)<t(end) % if tb s is not at the front row all the
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100

101

102

103

104

105

106

107

108

109

110

111

time

t_haveups = find(“logi_tfrnt);

7 n_tsec = size(t_bdy_int{sidx},1);

for i_sec = 1l:n_tsec

t_secl = t_bdy_int{sidx}(i_sec,1);

t_sec2 = t_bdy_int{sidx}(i_sec,2);

t_sec = t_haveups (t_haveups>=t_secl&t_haveups<=t_sec2);

if “isempty(t_sec)

logi_ups_s_sec = logi_upsnbr{sidx}(t_sec(1),:);

logi_ups_all_sec = cellfun(@(x) x(t_sec(1),:),logi_upsnbr,’
UniformQOutput’,false);

clear tb_chain_s_sec

i_chain = 1;
tb_chain_s_sec{l,i_chain} = sidx;
logi_ups_i_sec = logi_ups_s_sec;

logi_closed_cycle = O0;

while sum(logi_ups_i_sec) =0 && ~“logi_closed_cycle

2 i_chain = i_chain+1;

tb_nxt = find(logi_ups_i_sec);

tb_chain_s_sec{l1,i_chain} = tb_nxt;

5 logi_ups_i_sec = any(cell2mat(logi_ups_all_sec(tb_nxt)’),1);

logi_closed_cycle = any(cellfun(@(x) isequal(x,tb_chain_s_sec{1l,
i_chain}),tb_chain_s_sec(1l:i_chain-1)));

fprintf (’Turbine %d, section %d, position in turbine chain %d \n’,
sidx ,i_sec,i_chain)

end

count_upsnbr{sidx}(t_sec,logi_ups_s_sec) = size(tb_chain_s_sec,2)
= 1 ;

end

end

end

end
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