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Abstract

In this thesis, an Iterative Learning (IL) approach to disturbance predic-
tion that uses intelligent iteration grouping is proposed for Economic Model
Predictive Control (EMPC), and applied to an Integrated Solar Thermal
System (ISTS) in order to improve controller performance. An ISTS con-
sists of a Solar Thermal Collector (STC) which collects energy from the sun,
a Thermal Storage Tank (TST) which stores this energy for later use, and
an auxiliary Heat Pump (HP) which acts as the actuator for the system,
providing additional energy as required. The disturbance in the system is
then the user hot water demand. In order to optimize the control perfor-
mance of an ISTS with EMPC, it is important to be able to accurately
predict this hot water demand before it happens. To solve this problem, a
novel IL-based approach to disturbance prediction for EMPC is presented.

This approach involves separating long-term disturbance data, which in
this case is user hot water demand, into a number of 24 hour iterations.
These iterations are then further divided into groups using unsupervised
learning based on the individual iteration profiles. Following the grouping
of iterations, each iteration is given features such as the day of the week
it occurs on, and a supervised learning classifier is trained to map from
features to groups in order to predict the group of future iterations. Finally,
IL is applied to learn patterns within each group iteratively and predict the
actual hot water demand trajectory for future iterations.

A simulation of an ISTS using real world hot water demand data then
demonstrates the effectiveness of the proposed approach to disturbance pre-
diction, achieving higher performance EMPC than can be attained with
existing disturbance prediction methods. Specifically, the EMPC imple-
mentation using the IL-based disturbance prediction algorithm is shown to
prevent constraint violations within the ISTS more effectively than all other
EMPC implementations while decreasing the average daily system cost by
over 6%.
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Lay Summary

A majority of the world currently relies on fossil fuels to meet energy de-
mands. These resources are environmentally harmful and are nonrenewable,
thus solar energy is becoming a more popular alternative. One application
of solar energy is to provide hot water for household tasks. In this setting an
additional heat source is often paired with the solar system to ensure that
hot water demands can always be met. This added heat source is operated
by a control system, which functions more efficiently if it knows how much
hot water is required ahead of time. That is the main focus of this the-
sis, where a method for accurately predicting the future hot water demand
for a household based on past hot water usage is presented. This accurate
prediction improves the efficiency of the control system, thus reducing sys-
tem costs and making the use of solar energy for heating applications more
feasible.
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Chapter 1

Introduction

A majority of the world currently relies on fossil fuels to meet energy de-
mands. These resources are harmful to the environment and do not re-
plenish themselves, causing energy prices to rise as they become more and
more scarce [1]. One abundantly available renewable alternative is the sun,
which provides the earth with more raw energy in one hour than the human
population consumes in an entire year [2]. When it comes to solar energy,
solar thermal systems are the most efficient option and are typically used
for heating applications as opposed to electricity production. While heat-
ing is not the only energy requirement for humans, it represents a crucial
area of need. This need is particularly strong in northern countries such
as Canada, where hot water accounts for approximately 25% of domestic
energy consumption [3].

1.1 Solar Thermal Systems

The idea of harnessing the sun’s energy for heating applications has been
around for some time. In fact, the origin of solar thermal systems as they
are known today can be traced back to patents from the early 1900’s [4].
These systems are employed all over the world, providing renewable heat
energy to numerous countries. This technology is also used in a wide range
of applications, from large solar thermal power plants which provide heat
to large factories, to small residential systems that provide hot water to
individual households [5-7]. Some examples of solar thermal systems in use
can be seen in Fig. 1.1. This thesis focuses specifically on domestic solar
thermal systems.

Two main components form the backbone of modern residential solar
thermal systems. These are the Solar Thermal Collector (STC) which ab-
sorbs the thermal energy from the sun, and the Thermal Storage Tank (TST)
which stores this energy for future use, acting as a sort of battery for the
system. Most domestic solar thermal systems also feature an auxiliary heat
source to ensure hot water demands can always be met. The combination



(a) Example of a large solar thermal power plant
(https://www.sciencealert.com)

(b) Example of a small residential solar thermal setup
(https://www.thegreenage.co.uk)

Figure 1.1: Two examples showing the wide variation in scale of solar ther-
mal systems

of this external source with an STC is called an Integrated Solar Thermal
System (ISTS), which is the primary subject of this thesis.

1.2 Problem Statement

In order to truly realize the potential in harnessing the sun’s energy, the sys-
tems in place to harness it must provide clear incentives relative to classical
energy production methods, beyond just that of decreased environmental
impact. In residential settings, solar thermal systems are not nearly as
prevalent as other more traditional methods for hot water heating such as
gas and electric. The main reason for this is the high upfront cost to im-
plement a solar thermal system, coupled with limited future returns. These



limitations in returns are due to inefficiencies in current implementations
of ISTSs for domestic applications. With this in mind, by improving the
performance of ISTSs, their wide spread use becomes a lot more viable.

The goal of this research is to improve the performance of domestic ISTSs
from a control engineering perspective. This means decreasing the operat-
ing costs of the system while simultaneously improving the ISTS’ adherence
to hot water temperature constraints relative to existing control methods.
This will be accomplished by accurately predicting future Hot Water De-
mand (HWD) in a given household, and incorporating this prediction into
a modern control algorithm so as to increase the algorithms effectiveness in
the context of this domestic solar thermal application.

1.3 Control Review of an ISTS

When it comes to controlling an ISTS, it is important to maximize efficiency
by using the auxiliary heat source intelligently. Past research into this ap-
plication has found Economic Model Predictive Control (EMPC) to be the
most effective control algorithm as it can be optimized while accounting for
case specific factors such as input constraints. Halvaard et al. used simple
linear EMPC for a smart solar tank to control the temperature of a house,
showing that EMPC led to a decrease of up to 25% in annual electrical
costs compared to a simple on/off controller, provided the prediction hori-
zon was sufficiently long [8]. Godina et al. further highlighted the benefits of
EMPC by comparing its performance with on/off and Proportional-Integral-
Derivative (PID) controllers for domestic energy management. They found
that the use of EMPC saved consumers approximately 9.2% in energy con-
sumption costs [9]. Weeratunge et al. then provided more insight by using
EMPC to reduce the operational costs of a solar assisted heat pump system
compared to conventional control methods, achieving a 7.8% cost reduc-
tion [10].

1.3.1 Economic Model Predictive Control

Model Predictive Control (MPC) is a predictive feedback control methodol-
ogy that optimizes the control input of a process through the use of a pro-
cess model while satisfying system specific constraints [11]. EMPC builds
on MPC by incorporating the economic cost of the process into the cost
function to be optimized. As a result, EMPC is able to combine economic
optimization with optimal system performance, which has led to a rapid in-
crease in its popularity in the process control industry [12]. Numerous stud-
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ies have examined the impact of EMPC, demonstrating its benefits across
various applications from chemical process control [13, 14] to building en-
ergy control [15, 16]. The range of applications where EMPC is effective
also includes solar thermal systems, and EMPC represents the base control
algorithm used in this research.

1.3.2 Shortcomings

An issue with the majority of research to date into EMPC for solar thermal
and general energy saving applications, however, is the lack of considera-
tion for the impact of different user load scenarios. In relation to domestic
solar thermal systems used for heating water, most works assume a con-
stant daily HWD profile for simplicity [17], whereas in reality user load can
vary drastically, both day-to-day within a household and between different
households [18]. This is an area of concern as EMPC algorithms tend to
behave poorly when system output predictions are inaccurate, which would
be the case with any model that assumes a single load trajectory. EMPC
algorithms have even been shown to perform worse than a classical PID
controller in the presence of disturbance prediction error, both in terms of
constraint violation and economic cost [19].

To overcome this challenge, a number of disturbance prediction meth-
ods have been proposed, including time-series methods such as Autoregres-
sive Integrated Moving Average Models (ARIMA) [20-22], and hybrid ap-
proaches that combine autoregressive processes with artificial neural net-
works (ARANN) [23, 24]. While useful in certain settings, these methods
require constant online updates, which can be quite taxing computationally
for many process control problems that already incorporate online optimiza-
tion for EMPC [25, 26]. Further, these types of time-series methods tend
to perform poorly when it comes to long-term prediction. Such poor distur-
bance prediction is an issue when it comes to implementing EMPC, as this
control scheme requires accurate prediction of the state trajectory over the
entire control horizon [27].

1.4 Research Outline

One aspect of many control problems that can be exploited in order to pro-
vide more accurate prediction is a cyclic nature to the disturbance pattern.
Humans are creatures of habit who tend to repeat similar daily routines.
As a result, any control problem that features human load usage will tend
to have a repetitive disturbance. This involves the control of any process
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dealing with daily human consumption from electricity use to internet ac-
tivity levels to any type of heating or cooling application across commercial,
residential, and industrial settings [28-31]. Of course, this also includes
domestic IST'Ss for heating water. While different households use differ-
ent amounts of hot water and this usage can vary day-to-day, individual
households often follow repetitive load profile patterns [32, 33]. With this
repetitive property in mind, an effective approach for HWD prediction in
the ISTS application is to utilize Iterative Learning (IL) techniques to take
advantage of the repetitive nature of domestic hot water usage.

IL is based on the idea that the performance of a system completing
a repetitive task can be improved by learning from past iterations of the
task [34]. To date some attempts to combine IL with MPC have been
undertaken in literature. These efforts have mainly focused on using IL to
update the terminal constraints in the MPC algorithm [35], or to improve
controller performance in batch processes by iteratively updating the model
parameters or state estimation [36, 37]. Contrarily, the idea presented in
this research is to employ the IL framework to predict future disturbances,
allowing for more effective control.

In order to maximize the disturbance prediction performance of IL, it is
beneficial to sort disturbance iterations into groups. When discussing do-
mestic hot water consumption, the period of repetition is 24 hours. The
consumption pattern over each of these iterations adheres to some cyclic
pattern, but will not be constant and can fluctuate drastically from one
iteration to the next [17]. With these fluctuations in mind, by grouping
similar iteration types together before applying IL, the patterns of each spe-
cific group can be learned separately, allowing for more accurate prediction
than could be achieved by simply using IL to learn the general pattern of
all iterations combined.

When it comes to grouping disturbance iterations for the purpose of aid-
ing in IL-based prediction, however, it is also necessary to predict which
group future iterations will likely belong to. This means that the grouping
process as a whole involves both the clustering and classification of distur-
bance iterations. There are a number of ways to tackle these tasks ranging
from simple naive methods, such as grouping and classifying iterations based
on a single measurable feature, to more complex methods, such as incorpo-
rating machine learning techniques. This research will explore the intelligent
grouping and classifying of iterations using both supervised and unsuper-
vised machine learning methods, and present this approach along with the
IL idea discussed above.

The main contribution of this thesis is to propose a novel IL-based distur-



bance prediction algorithm that works to improve EMPC performance to a
level that cannot be achieved with existing disturbance prediction methods.
This algorithm iteratively analyzes grouped disturbance iterations, recog-
nizes patterns within each group, and uses these patterns to make distur-
bance predictions for future iterations. In order to improve the functionality
of the algorithm, a machine learning based procedure to group the distur-
bance iterations intelligently is also proposed as a further contribution of
this research.

1.5 Thesis Organization

In order to convey the contributions described above in Section 1.4, this
thesis is organized as follows. In Chapter 2, a description of the specific ISTS
considered in this research is given, and a state space model for the system
is detailed. The control objectives are then explained in Chapter 3 and the
EMPC strategy is designed. The IL algorithm for disturbance prediction
is then presented as a means to improve the performance of the designed
EMPC in Chapter 4. Next, the grouping aspect of the IL algorithm is further
explored in Chapter 5, and a procedural approach to iteration clustering and
classification using machine learning is described. A system simulation using
real domestic hot water consumption data demonstrates the efficiency of the
proposed IL-based disturbance prediction approach to EMPC in Chapter 6.
Finally, the research outcome is summarized in Chapter 7 and potential
areas for future work are discussed.



Chapter 2

System Description

In this chapter, the ISTS considered in this research is introduced and a
discrete-time nonlinear state space model for the ISTS is described.

2.1 Integrated Solar Thermal System
Hot Water

STC TST Loop

/.

Exchanger

I_soToc:) l I_@_

Demand
| Temperature Sensor

[e]
I\
fl
(™ Flow Meter I

® circulation Pump Tap Water

i
'_Control
Input
4@_1 HP

Loop

Figure 2.1: Integrated solar thermal system configuration

The ISTS in question features an STC, a TST, and an auxiliary heat
source in the form of an electric Heat Pump (HP). All components are set
up in a parallel fashion as seen in Fig. 2.1. The system has three loops, each
containing a pump operating at a constant speed to circulate the fluid inside.
In the STC loop the working fluid is glycol, while in the other loops it is
water. A Heat eXchanger (HX) is used to transfer heat from the STC loop to
the TST loop. The HP loop then supplies further heat to the TST as needed.
The control input for the system deals with actuating the compressor speed
ratio of the HP to select the amount of auxiliary heat added to the system
and will be described in more detail later on. Finally, the user HWD is
taken from the top of the TST and is replaced by relatively cold tap water
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at the bottom. The system also features numerous temperature sensors to
measure the temperature of the working fluid at different points throughout
the configuration, as well as a flow meter that measures the HWD.

2.2 State Space Model

Consider a general discrete-time nonlinear state space model:

Th41 = f(xkv Uk,wk), (21)

where x;, € R™ is the state vector at time k, up € R™ is the control input
at time k, wg € R is the disturbance vector at time k, and f is a nonlinear
function with respect to these vectors.

For the specific model describing the ISTS seen in Fig. 2.1, this discrete-
time nonlinear state space model takes the following form:

Tk+1 = f(Tk,uk,wk) (22)

Here T € R" is the state vector consisting of the fluid temperatures at n
different locations in the ISTS, measured with n temperature sensors placed
throughout the system. This n state setup serves as a lumped approximation
to the real system. Additionally, u € R is the compressor speed ratio of the
HP and w € R is the user HWD (ritp4) [%] Lastly, the output (y) of the
model is the temperature at the top layer of the TST.

The details of the nonlinear function f (T, ux, wy) describing the rate of
temperature change in the various locations of the ISTS are then detailed
throughout the rest of this section. Note that the presented equations de-
scribe a continuous-time system, but this system was discretized for use in
EMPC, as described in Chapter 3. A 7-state version of the general state
space model in continuous-time can be seen in closed form in the Appendix.
In the 7-state case the locations of the seven fluid temperatures comprising
the state vector are denoted by the temperature sensors in Fig. 2.1.

2.2.1 Conservation of Energy

When it comes to modeling a thermal system, the fundamental equation to
consider is the conservation of energy principle:

Qin - Qout = Ethermab (23)

where Q;n, [%] and Qout [%] are rates of changes of the total energy entering

the system and total energy leaving the system, respectively. EtheTmal [%‘]]
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is then the rate of change of the total energy of the system. This term can
then be written as . _
Ethermal = meT, (24)

with m[kg] being the mass of the fluid in the system, C, [%] being the

specific heat capacity of the fluid, and T [%] being the time rate of change

of the fluid temperature. Additionally, Q;, and Q.+ can be further broken
down as

Qin — meTm + Qin,E7 (2'5)

Qout - mcpTout + Qout,Ea (26)

where 1 [ks—g] is the mass flow rate of the fluid and T}, [K] and T,,; [K] are
the fluid temperatures at the inlet and outlet of the system, respectively.
Here the first term in each equation represents the rate of energy added
to or taken from the system by moving fluid, and the second term in each

represents the rate of energy being added to (Qm £ [£2]) or removed from

i S
(Qout,z [%1]) the system by its surroundings.
In the following subsection, this idea of the conservation of energy is

explored for each of the individual components of the ISTS.

2.2.2 Component Modeling

To begin, components that can be modeled as static systems are examined.
These are the STC and the HP.

Solar Thermal Collector

Energy generated by the STC can be described as follows:

Qstc = AeffGTKaTnstc- (27)

Here A,y [m?] is the area of the STC normal to the solar radiation, Gr
[%] is the solar intensity which is based on the relative position of the sun
and the STC, K, is the incident angle modifier, and 7. is the efficiency of
the STC as provided by the manufacturer of the specific STC being used.
Note that the specific method for calculating A.¢r, Gr, and K, is given

in [38]. The temperature of the fluid leaving the STC is then computed as

Qstc

. 2.8
mstccp,stc ( )

Tout,stc = Lin,stc +



Heat Pump
Similar to the STC, the temperature of the fluid exiting the HP can be found

using;:

th
Tout,hp = Tin,hp + -

W 2.9
1 Cp,hp (2.9)

where th is the energy supplied by the HP. In this case th is written as

Qnp = Qnp.f Prp, (2.10)

where th, ¢ is the maximum heating capacity of the HP as given by the
manufacturer and Py, is the percentage of the heating capacity used based
on the input compressor speed ratio of the HP. This percentage can be
calculated based on work done in [38] using:

Py = —0.3498V)2 + 1.35V},, (2.11)

where V},, is the compressor speed ratio of the HP and is equivalent to v in
(2.2).

Note that the nature of the heat pump and the compressor speed ratio
will be discussed in further detail in Chapter 3. For now the focus shifts to
dynamic components of the ISTS.

Heat Exchanger

In the HX, hot glycol from the STC loop flows through a cylindrical coil in
one direction, while relatively cold water from the TST loop flows through
a shell surrounding the coil in the other direction. As a result of the close
proximity of these two fluids, heat is transferred from the glycol to the water.
In addition to the heat gained from the glycol, the water in the shell may
also lose some heat to the surrounding air. The resulting equations for Qm E
and Qout, g within each control volume inside the HX are:

Qin,E = UcoilAcoil (Tglycol - Twater)a (212)

Cx?out‘,E = UshellAshell (Twater - Tamb)- (213)

Here Ucoil[%] and U. Shell[%] are respectively the heat loss coefficients
between the glycol and the water, and between the water and the air. These
can be determined based on the specifics of the HX being used along with
the heat transfer coefficients between glycol and water and between water
and air. Further, A.,;[m?] is the area of contact between the coil and the
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shell within each control volume, Agpe [m2] is the area of contact between
the shell and the surrounding air within each control volume, Tyiyco[K] is
the glycol temperature inside the coil within each control volume, Tyyqter [K]
is the water temperature inside the shell within each control volume, and
Tumy[ K] is the ambient air temperature.

Thermal Storage Tank

The TST in this ISTS is a cylindrical tank with a vertical orientation that
is filled with water. For modeling purposes the volume of the TST is broken
into a number of layers where it is assumed that the temperature of the water
within each layer is uniform, and that the temperature gradually decreases
from the top layer to the bottom layer. It is further assumed that the flow
rate of the tap water entering the bottom of the TST is equal to the HWD
such that the volume in the TST remains constant, and that each layer in the
TST simultaneously experiences three separate flows. These flows consist of
the flow through the TST loop (1), the flow through the HP loop (i),
and the HWD (rvp4). The resulting energy balance for convective heat
transfer to and from the water in the j* level of the TST due to these flows
is then given as

Qoutlet - Qinlet = Cp(mtst + mhp)(n - 71j-l—l) + Cpmhwd(ﬂ—l - 11]) (214)

Here T} of course represents the temperature of the water in the 4t level of
the TST. The heat loss from level j to the surrounding air is then given as

Qout,E = UtstAj,tst(Tj - Tamb)7 (215)

where again Utst[%] is the heat loss coefficients between the water in
level j of the TST and the surrounding air, and A; s [m?] is the area of
contact between the 5 level of the TST and the surrounding air. Note that
conductive heat transfer between the various fluid levels within the TST is
assumed to be negligible and is thus ignored.

Pipes

In this sort of ISTS the pipes lead to negligible heat loss relative to other
heat loss in the system, as was shown by Rostam et al. in [39]. This means
that fluid temperature is assumed to be constant as fluid flows through the
pipes, and the effect of the pipes can be ignored in developing the state
space model.
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Chapter 3

Controller Design

In this chapter, the control objectives for the ISTS are stated and the base
EMPC set up for use in realizing these objectives is defined.

3.1 Control Objective

The control objectives for the ISTS are as follows:

aintain the top layer temperature in the within a desired tem-

0O1) Maintain the top 1 t ture in the TST within a desired t
perature range at all times by regulating the compressor speed ratio
of the HP.

(O2) Minimize HP operating costs while completing (O1).

The main challenge in achieving these objectives is the varying nature of
hot water demand. The ideal controller must be able to efficiently perform
the control task for households featuring a unique load pattern that changes
over time.

3.2 Economic Model Predictive Control

For the ISTS, an EMPC problem with a prediction horizon of N can be
formulated as follows [40]:

N
min ZJ(Tk+j|]g,uk-‘,—j‘kajjv’?jvk)a

(g €UTLS,

{7
s.t. { Thtjratk = F(Thjih Uik Drjin) (3.1)
T—9 <Tpyp <T+7%.5=1,...,N.

Here T € R™ and T € R” respectively represent the component-wise lower
and upper boundaries of the desired range of the state vector, and the nota-
tion vy ;| indicates the value of a vector v at time k+ j when calculated at
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time k. Further, the control input for the system is constrained to U := [0, 1]
with zero relating to the HP being turned off and one relating to the HP
functioning at full heating capacity. Lastly, to maintain the state vector
within the desired range while allowing slight violations to avoid an infeasi-
ble optimization problem, soft constraints are applied with the non negative
slack variables 7; € R™ and 7; € R™. Note that (3.1) can be solved using
various non-convex optimization methods such as the Interior Point Opti-
mization (IP) method or Sequential Quadratic Programming (SQP) [41, 42].
The cost function J in (3.1) consists of two terms:

J($7Ua7,77k) = JEC(mvua k) +JCV(/J>’7) (32)

The first term Jgc represents the economic cost of operating the system
while the second term Jcy penalizes state constraint violations. The second
term is detailed further as

Jov(1,7) =l + all7l1%, (3.3)

where the positive scalar constants n and 7 can be tuned to increase or
decrease the controller’s emphasis on preventing constraint violations.

Looking again at (3.1), w4 indicates the disturbance prediction at
time k for time k + j. It is this distrubance prediction that is the main
focus of this research. In the past, research into EMPC has considered two
common approaches to deal with this disturbance prediction. The first is to
simply use the average disturbance profile for prediction [43, 44]. The issue
here is that the prediction will tend to be inaccurate in many cases, leading
to poor controller performance. The second common approach is a robust
approach that uses the worst possible disturbance for prediction [45, 46].
This method may lead the controller to be overly conservative, resulting in
unnecessarily high economic cost to the system.

3.3 Actuator Limitations

As described in the previous chapter, the input u for the ISTS is the com-
pressor speed ratio of the HP. Theoretically it makes sense that a HP could
contain a variable speed compressor and so any input between 0 and 1 would
be possible. In reality though, the vast majority of commercially available
HPs are two-stage or three-stage. A two-stage HP is such that its only op-
erational level is at full heating capacity which corresponds to input values
of either u = 0 or uw = 1, while a three-stage HP can operate at input values
of u =0, u =0.5 or u=1. As a result, the conventional EMPC approach
described in the previous section is not feasible here.
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3.3.1 Possible Approaches

In order to implement EMPC despite the compressor speed limitations as-
sociated with most HPs, there are two options. The first is to implement
a variation of EMPC that optimizes a set of discrete inputs over the con-
trol horizon. Depending on the HP available, this could be done using only
inputs of 0 and 1 or with inputs of 0, 0.5. and 1. An example of the for-
mulation of this sort of EMPC using on/off inputs can be found in [47].
The issue with this approach is that there will inevitably be degradation of
the control performance from both a constraint violation perspective and
an economic cost perspective relative to that of normal EMPC paired with
a variable speed HP. If at any point the optimal control input for the next
time step is a value outside of the set of possible discrete input values, then
the performance of the discrete EMPC approach will fall short of the normal
EMPC approach. Additionally, the new discrete EMPC problem becomes
much harder to optimize than the problem presented in (3.1).

— Actuator Signal mmm Average Actuator Level

A

Amplitude

Time

Figure 3.1: Pulse width modulation example

The second option is to utilize Pulse Width Modulation (PWM), which
allows two-stage and three-stage HPs to function as variable speed HPs as
far as control algorithms are concerned [48]. The way PWM works for an
on/off actuator is to turn the actuator fully on for a portion of each time
step so as to replicate the effect of the actuator acting at some level less than
100% for the entire time step. An example of this is displayed in Fig. 3.1,
where the black line represents the actual actuator signal while the brown
line represents the average actuator level over each time step. This process
can also be adapted to a three-stage actuator by pulsing the actuator at 50%
to achieve output levels below 50% and pulsing the actuator between 100%
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and 50% to achieve output levels above 50%. From an EMPC perspective,
PWM allows the algorithm to function as intended, determining the optimal
control input from a continuous set. In the ISTS environment, this optimal
input is then implemented by pulsing a two-stage or three-stage heat pump
for the correct portion of the time step as opposed to simply setting the
compressor speed ratio to the optimal input for the whole time step.

The clear benefit of the PWM approach relative to the discrete EMPC
approach is that the former will perform identically to a true variable speed
HP from a constraint violation perspective. This is true for both two-stage
and three-stage HPs so long as the frequency of actuator action comes in at
approximately one actuation or less every 5 minutes. This limit is in place
so as to prevent damage to the pump [49]. As a result, the time step for
control action in the ISTS should be set no lower than 10 minutes, which is
very reasonable considering the relatively slow nature of thermal systems.

While the PWM approach allows an ISTS with a two-stage or three-
stage HP to function as if it had a variable speed HP as far as constraint
violations are concerned, it will lead to increased costs due to the nature
of heat pump power and energy curves. These costs are analyzed in the
following subsection.

3.3.2 Pulse Width Modulation Cost Analysis

In order to compare the cost of a PWM approach with a two-stage HP and
with a three-stage HP to that of a variable speed HP, it is first necessary
to determine how to implement PWM. Looking to (2.11) it can be seen
that Py,(1) = 1. This implies that for implementing the two-stage case it
is simply a matter plugging the desired compressor speed ratio into (2.11),
obtaining an operating percentage, and turning the two-stage HP on for that
same percentage of the time step. The three-stage case requires slightly more
work but can also be determined from (2.11).

The cost of operating the HP can then be calculated by multiplying the
amount of electrical power needed by the cost of electricity. The amount of
power needed is actually calculated in a very similar manner to the heating
capacity calculation in (2.10), with the power calculation given as

Enp = Epp t P, - (3.4)

Here Ehp is the power required to run the HP, E'hp’ ¢ is the power required

to run the HP at full heating capacity, and PEhp is the percentage of that

full power actually needed. PEh is based on the compressor speed ratio and
P
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can be found using the following equation based on work completed in [38]:

Py, = 0.2597V;%, + 0.7448V}, (3.5)

N
w

= \/ariable Speed HP
Two Stage HP
Three Stage HP

I~
o
T

(98]
w
T

] w
w o
T

1

Cost (cents)

0 01 02 03 04 05 06 07 08 09 1
Compressor speed ratio

Figure 3.2: Cost comparison between a two-stage HP, a three-stage HP, and
a variable speed HP at various compressor speed ratios

The actual cost and heating capacity of a HP will depend on the specific
HP being used. Therefore, some assumptions must be made in order to
compare the cost of a two-stage HP with PWM, the cost of a three-stage HP
with PWM, and the cost of a variable speed HP in a general sense. Firstly,
it is assumed that all HPs are identical in terms of their maximum heating
capacity, and this value is assumed to be 8 kW. The cost of electricity is then
taken as 10 cents per kWh. Based on these assumptions, a cost comparison
of the three HP options can be seen in Fig. 3.2. In the figure, the blue
curve represents the cost to run the variable speed HP for an hour at the
various compressor speed ratios. The red and yellow curves then represent
the minimum cost to supply the same amount of heat energy with a two-
stage HP and a three-stage HP, respectively. It is clear in the figure that,
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due to the discrepancy between the power and the heat capacity curves,
the PWM approach costs more to supply the same amount of heat energy.
That being said, the three-stage HP is much more cost effective than the
two-stage HP, and offers very comparable costs to that of the variable speed
HP.

To conclude, three-stage HPs are available for purchase and, when incor-
porating PWM, are able to perform quite similarly to variable speed HPs.
Further, the PWM approach allows EMPC to be implemented as described
by (3.1).

In the next chapter, an effective approach to determining 1wy ;| in (3.1)

based on the concept of IL is proposed so as to improve the performance of
the ISTS.
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Chapter 4

Iterative Learning for
Disturbance Prediction

In order to achieve the control objectives defined by (3.2), a controller struc-
ture is proposed in Section 4.1, followed by a description of the disturbance
prediction problem to be solved in Section 4.2 and an explanation of a novel
solution to this problem in the form of an IL method for disturbance predic-
tion in Section 4.3. The memory requirements of the proposed IL method
are then defined in Section 4.4 and a theorem supporting the validity of
the proposed IL approach is provided in Section 4.5. Note that, while the
disturbance in this research is the HWD of the ISTS, this chapter is written
so as to describe the IL approach to disturbance prediction in general.

4.1 Control Framework

! [ v P
Iterative i |Disturbance  Disturbance
Learning: | Prediction i« Memory :

i | Algorithm ;

_ det """"""" '
Desired
Output

Output —»
Range EMPC Control Input Plant ’

Figure 4.1: Control framework of proposed method

In typical IL control, the error in a system’s output relative to a reference
trajectory is used to adjust the input for the next iteration [34]. In contrast,
this research uses disturbance information from past iterations along with
the error in past predictions to make disturbance predictions for the next it-
eration. The block diagram for the control framework is depicted in Fig. 4.1.
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In this framework, previous disturbance information is fed into the IL por-
tion (dash-dotted rectangle in Fig. 4.1) of the controller, which outputs an
updated disturbance trajectory prediction after each iteration for use in the
EMPC system model. Note that, in addition to the prediction algorithm,
the IL portion of the disturbance predictor also contains a memory compo-
nent to store past information for use in future predictions. The specifics of
the IL prediction process are detailed further in Section 4.3.

4.2 Disturbance Trajectory Prediction Problem

In order to formulate a disturbance trajectory prediction problem, some
notation is first introduced:

W::[wl, Wy, .., wkf]. (4.1)

Here W is a disturbance iteration that contains ky discrete disturbance
values representing its disturbance trajectory. Now consider a series of M
disturbance iterations:

Wi, Wa, ..., Wy, (4.2)

where the subscript of W denotes the iteration number and W; € RFf,
i=1,2,..., M.

Iterations can also be grouped with the help of a grouping strategy. The
specific intelligent iteration grouping strategy used in this paper is detailed
in Chapter 5. Based on the chosen grouping strategy, if a disturbance iter-
ation W; belongs to group g; then this grouping will be indicated with the
superscript as Wi(gi).

As an example, let us assume a six-day disturbance signal that exhibits
one distinct pattern on weekdays and another on weekends. This signal can
be divided into six iterations W;, ¢ = 1,...,6. If it is assumed that the first
iteration occurs on a Wednesday and iterations are naively grouped based
on whether they fall on a weekday (g = 1) or a weekend (g = 2), then the
six iterations can be denoted with grouping information as

wit g it wi wi® wh, (4.3)
A possible sequence of disturbance iterations for such a system, along with
their groupings, are displayed in Fig. 4.2. Here it is clear that the weekdays
and the weekend days have different patterns, with the peak value in the
morning and in the evening respectively.

With the notation described above, the disturbance profile prediction
problem is then formulated as follows.
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Problem 1. It is assumed that the past M disturbance iterations are known,
and that they have been grouped into G separate groups:

w9 gie{l,....G}, i=1,...,M. (4.4)

It is also assumed that the group gyr+1 of iteration M + 1 is known, even
though the future disturbance trajectory Wyri1 is not. Under these assump-
tions the disturbance prediction problem is to obtain a prediction for the next

-

iteration Wﬁf{l) denoted by ngﬁﬁl).

When related directly to the previous example, Problem 1 is to predict
the disturbance trajectory for the seventh iteration based on the distur-
bances from the previous six iterations.

4.3 Disturbance Trajectory Prediction Algorithm

In this subsection the proposed disturbance trajectory prediction algorithm
will be presented mathematically. The prediction algorithm actually consists
of two sub-algorithms, which are denoted the primary prediction algorithm
and the final prediction algorithm. As a compliment to the mathematical
descriptions of these two algorithms, further explanations and examples will
be given in Section 4.3.1 and Section 4.3.2 for the primary prediction and
final prediction algorithms, respectively.
To begin, let us consider general set of K vectors

Vi = {v1,v9,..., 0K} (4.5)

A weighted averaging function for this general set of vectors can then be

defined as

1 K

K
D d=1Pa d=1

with p € Rf being a given weighting factor selected by the user on a case

Ap{Vk} = PdVK+1—d> (4.6)

by case basis. Note that in the case where p = 1 then the averaging function
will simply be denoted as A.

Next, a set of the previous D disturbance iteration vectors belonging to
the same group g and occurring on or before iteration M can be defined
as W](\g?D. Using the example from Section 4.2 again, the set of the last 3
iteration vectors in group g = 1 occurring on or before iteration 6 is defined
as:

W (w0 i), 4
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while the set of the last 2 iterations in group g = 2 is:
2 2
wid = (W W, (48)

With this notation in place, the following iterative algorithm for the
primary disturbance trajectory prediction is proposed:

Wi = A, (s} (4.9)

In this algorithm, the primary disturbance trajectory prediction for iteration
M + 1 is taken as a weighted average of the disturbance trajectories for the
past D iterations belonging to group gps+1. Note that W}?Aﬁ’ 1) is un-bolded
to distinguish it as the primary prediction.

In addition to utilizing past disturbance information, the proposed IL
prediction algorithm also makes use of the error in past predictions. This is

done by comparing the primary prediction Wi(gi)

(9:)

actual disturbance W;”*’ once the iteration has occurred. Specifically, the

error in the primary prediction for iteration ¢ is defined as

for each iteration with the

Ei(gi) — (Wi(gi) _ Vi/i(gz’)> %) Wi(gi), (4.10)

where @ denotes element-wise division. A set of the error in the primary
prediction of the last D, disturbance iteration vectors belonging to group g
and occurring on or before iteration M can then be defined as 5](\/[)D The
resulting error in past primary predictions is then incorporated in the final
disturbance trajectory prediction algorithm, which is proposed as:

WD = [y, e, oo, ] = @) @ WG (1)
where
ol =T+ afele), }, (4.12)

and ® denotes element-wise multiplication. As a whole, aggﬁﬁl) € RFs

is a vector representing the average percentage error in the disturbance
prediction at each time over the past D, iterations of group gasy1. It is
used to account for trends, such as seasonal trends, in the disturbance data
that lead to consistent errors in primary disturbance predictions. Since the
goal of ag\%f_f) is to correct for consistent errors, all past errors are of equal

importance and no weighting is used in (4.12). Random errors not exhibiting

any particular trend have little impact on ag\%‘f_f) as they tend to cancel each

other out in the averaging function [50].
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Figure 4.2: Demonstration of grouping and primary disturbance prediction

4.3.1 Primary Prediction

In order to better understand the primary prediction algorithm, let us circle
back to the example given in Section 4.2 that features the disturbance itera-
tions displayed in Fig. 4.2. As mentioned, the problem here is to predict the
disturbance trajectory for the upcoming iteration based on the disturbances
of the previous iterations. By choosing D = 3 and p = [1, 1, 1} in (4.9)
the predicted disturbance trajectory, which is also displayed in Fig. 4.2, can
be obtained. In accordance with (4.9), this primary prediction (dotted black
curve) is taken as an average of the previous 3 disturbance iterations belong-
ing to group g = 1, which encompasses the iterations falling on weekdays.

4.3.2 Final Prediction

Now, to help visualize the functionality of the proposed final prediction al-
gorithm, a second disturbance prediction example is illustrated in Fig. 4.3.
In this figure, an arbitrary disturbance profile (blue curve) is assumed to
vary steadily with each 24 hour iteration. For simplicity all iterations here
are considered to be in the same group, and values of D =1 and D, =1
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Figure 4.3: Demonstration of final IL prediction algorithm

are implemented in (4.9) and (4.12). During the first iteration, previous
disturbance data is stored in memory and used to make disturbance pre-
dictions for iteration ¢ = 2. At this point, the initial and final disturbance
predictions are identical as there is not yet any information available on the
prediction error of past iterations. After the second iteration, the error in
the initial prediction can then be calculated and used to adjust the final
prediction for iteration i = 3. As expected, this final prediction matches the
actual disturbance trajectory for iteration i = 3 perfectly while the initial
prediction once again lags behind the trend.

4.4 Memory Requirements

In order to run the proposed IL disturbance prediction algorithm, some
memory is required to store past disturbance iterations as well as past pri-
mary disturbance predictions. As a whole the exact amount of memory
required will depend on user choices for D and D, as well as the number of
groups G in the disturbance data, but in general the requirements should be
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quite reasonable. Assuming each data point can be stored as a floating point
number, and noting that it takes approximately 4 bytes to store one floating
point number in memory, it can be proven that the total storage required by
the proposed IL disturbance prediction algorithm is either 4Gks(D + D)
bytes or 8GkyD, bytes depending on the choices of D and D,,.

Theorem 1. The memory storage requirement for the proposed IL distur-
bance prediction algorithm is 4Gks(D + Dy) bytes if D < Do and 8Gk¢Dq
bytes if Do > D.

Proof. Solely considering past disturbance iterations, it can be seen by look-
ing at (4.9) that for each group g¢; € {1,...,G} the past D must be stored,
with each iteration containing k; discrete data points. Looking now to
(4.11), the previous D, disturbance iterations for each group must be stored.
Since both (4.9) and (4.11) require the storage of a number of previous dis-
turbance iterations, the exact amount of iterations needed can be determined
by multiplying Gk; by the larger of D and D,,.

In addition, (4.11) requires the storage of the last D, primary predictions
for each group. Each of these primary predictions also have ky discrete data
points, leading to a total storage requirement for past primary predictions
of Gk fDa.

Adding the storage requirements for previous disturbance iterations to
those for previous primary predictions leads to a memory storage require-
ment of either Gky(D + D) data points if D > D, or 2GkyD, data points
if D, > D. Finally, factoring in 4 bytes of storage for each data point leads
to a total memory storage requirement of 4Gks(D + D,) bytes if D > D,
and 8GkyD,, it if D, > D. O

4.5 Validity of the Proposed Disturbance
Prediction Method

In this subsection, it will be shown that the proposed disturbance predic-
(94)

tion algorithm (4.11) eventually generates a prediction WZ which exactly

matches the actual disturbance I/I/i(gi), under the condition that the iterations
within group g¢; exhibit steadily varying disturbances. This property sup-
ports the validity of the proposed IL-based disturbance prediction method.

Let us say there exists a series S containing M disturbance iterations
grouped into a single group g:

si=[wo, we, . w]. (4.13)
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Let us further assume that after some disturbance iteration ¢ the disturbance
iterations in S begin to exhibit repetition along with a steady shift quantified
by:

w9, =gk o w9, (4.14)

Here k € Z represents the number of iterations that have passed. Further,
3 € R¥f is the steady shift operator, and ©® denotes an element-wise power. In
this case it can be proven that the convergence of the proposed disturbance
prediction method to the actual disturbance can be guaranteed in a finite
number of iterations. Note that this set up with only a single group g is
without loss of generality in the sense that the same result can be proven as
long as the iterations in group g exhibit the steady shift property, regardless
of how many groups G there are.

Theorem 2. The prediction algorithm given in (4.11) is such that VS €
RM>ks YD, D, € 7, ,¥p € RE,VG € Zy | c> (D+D,), the final prediction

ng)c - Wz(-f)c :

Proof. The proof can be completed by expanding and simplifying the final
disturbance prediction algorithm based on the stated conditions.

To begin, Wi(gl is expanded:

Wz‘(f—?: =4, {Wz‘(Jgr)c—LD}
— A, {(Bo(c—l) ® Wi(g)> .., BoeD) Wi(g)}

A, { goo-n 1} © gD o W (4.15)
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Next, agi)c is expanded:

gf]i-)c =1+4 {gi(i)cfl,Da}
=T A (B, )

O%(i)c =T+4 { (Wz(ﬁ: 1 Wz(ﬁ: 1) Wz(i)c IERREE
(Wi(—lg-)c—Da - Wi(—lg-)c—D ) Z W(+2: Da }
ol =T+ a{wi_ oW _ -1, . W _, oW _p, -1}
az(’i)c = A{Wffl 1@ Wﬁi IERRE WZ(+)C p@ Wz(f)c Da}
a’gi)c _ A{BO(CU ® Wi(g) o (Ap {BO(DA)’ L 1} © gole=D-1) g W/i(g)) ’

B oW o (4, {pPTY, 1} o gl PP o W) }

ol = {BO(D)®A {,BO(D_l),...,l},...,BO(D)@Ap{ﬂo(D_l),...,l}}
off), = g ¢ A, {Bow‘”,...,l} (4.16)

The transition from line 5 to 6 in (4.16) follows from the fact that ¢ + ¢ —
D — D, > i. Since the oldest disturbance iteration considered in (4.16) is

Wi(_il_ D, p it is therefore clear that all iterations considered abide by (4.14).
Finally, in order to arrive at the final disturbance prediction in (4.11) , (4.16)
must be multiplied element wise by (4.15):

Wil =l oWl
= (B" D)o A, {,BO<D—1>, o 1}) ®
(4, {70, 1} e gD o wl)
_ Bo(c) ® Wi(g)
W~
O

This theorem demonstrates why the proposed prediction algorithm is
effective in the case of quasi-repetitive disturbances. Note that, in the case
where the assumptions used in Theorem 2 hold, the best choice for D and
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D, will always be 1, as this choice guarantees the fastest convergence. In
reality though, disturbance profiles are unlikely to exhibit perfect repetition
or perfectly steady shifts. In such imperfect scenarios, D and D, can be
adjusted to average over more iterations, leading to predictions that are
more robust to disturbance fluctuations.
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Chapter 5

Intelligent Grouping

In Chapter 4, by assuming that the groups {1,...,G} for disturbance iter-
ations were known, an IL-based method for future disturbance trajectory
prediction was presented. In this section, a method for intelligently group-
ing past disturbance iterations will be proposed, along with a method for
assigning groups to unknown future iterations. A high level overview of the
intelligent grouping approach is first provided in Section 5.1. The specifics
of the intelligent clustering are then detailed in Section 5.2 while various
options for intelligent classification are finally explored in Section 5.3. Simi-
larly to the previous chapter, this chapter describes the proposed intelligent
grouping approach for disturbance iterations in a general manner. This ap-
proach is then applied specifically to grouping HWD iterations in the ISTS
simulation detailed in Chapter 6

5.1 Overview

At a high level, the proposed intelligent grouping method begins by cluster-
ing a set of disturbance iterations, based on their disturbance trajectories
themselves, into several groups. This is completed using the unsupervised
learning method k-means as shown by the first arrow in Fig. 5.1. Each it-
eration is then paired with corresponding measurable features, such as day
of the week and average temperature of the day, so that every iteration has
both a set of features and a group label. This process corresponds to the sec-
ond arrow in Fig. 5.1. The data set is further split into testing and training
sets and multiple supervised learning classifiers are trained on the training
set to map from features to group label; see the third arrow in Fig. 5.1. The
best supervised learning approach for the given data set is then determined
based on the performance of all the trained classifiers on the test set. Fi-
nally, future iterations are classified with this ‘best’ classifier, allowing the
IL prediction algorithm in (4.11) to be applied. This step is depicted by the
final arrow in Fig. 5.1.
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Figure 5.1: Visual representation of proposed approach to intelligent group-
ing

5.2 Clustering

Examining the initial IL prediction algorithm in (4.9), it is evident why
intelligent grouping is necessary for improved disturbance prediction. The
prediction is based on a weighted average of the past D iterations of group g.
As a result, the smaller the Euclidean distance between the past D iterations
and the upcoming iteration of group g, the more accurate the prediction.
By grouping the iterations intelligently, this distance can be lowered within
every group and a reduced prediction error can be achieved. The grouping
process is referred to as clustering, which is a type of unsupervised machine
learning.

The clustering algorithm implemented in this research is k-means clus-
tering. This is the most widely used clustering algorithm and was selected
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due to its relative simplicity, allowing it to be effectively applied to many
fields [51-55]. The algorithm attempts to separate a set of examples into
k clusters, with k being a hyper-parameter. In this research, the features
for clustering are the disturbance values at each time step of a disturbance
iteration.

The main issue with regard to the k-means algorithm is selecting the
ideal number of means k. Note that in this case k is synonymous with the
number of groups G. The most commonly applied approaches for optimizing
k are termed the elbow method [56] and the gap statistic method [57], with the
former being a simple visual tool and the latter being a more sophisticated
approach. In this research, the gap statistic method is used as it allows
the optimal k value to be determined even in the case when no clear value
presents itself visually through the elbow method, thus rendering it more
generally applicable [57].

5.3 Classification

After clustering the past M disturbance iterations W1, ..., Wy into G groups,
the remaining issue is determining which group gas+1 the next iteration
M + 1 belongs to. This is necessary in order to make a disturbance pre-

diction WE&K{I) for iteration M + 1, based on the proposed IL prediction
algorithm in (4.11). The process of determining the group of a future iter-
ation is referred to as classification, which is a type of supervised machine
learning. In the case of naive clustering where groups are determined based
on a single feature, classification is simple and can be completed in the same
naive manner. In the case of intelligent clustering however, the nature of
the groups is much more abstract and an intelligent classification method is
required.

With the clustering complete and all disturbance iterations labeled, a
supervised learning classifier must be trained on the data. In the cluster-
ing section, the features for each iteration simply consisted of disturbance
data. However, since future disturbance data is unknown, new features are
required for each disturbance iteration. The exact features used for a given
ISTS application will of course be case-dependent, but some possible fea-
tures include things such as day of the week, work day or holiday, and month
of the year.

Once features are in place, the ideal type of classification method must be
determined. The no-free-lunch theorem of supervised learning states there
is no ultimate supervised learning approach, with some algorithms working
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better for certain problems and other algorithms proving superior on other
problems [58]. With this theorem in mind, a number of methods should be
examined for any given application. While hundreds of supervised learning
algorithms exist, a good starting point is to explore some of the top ranked
classifiers presented by Delgado et al. [59].

In order to evaluate the effectiveness of the different methods, training
and testing sets must be allocated. In this research two thirds of the available
data will be randomly selected and held in a training set while the remain-
ing third is put aside for testing. Further, the various hyper-parameters
for the different supervised learning models will be tuned with an effective
method called k-fold cross-validation [60]. After hyper-parameter tuning,
each classifier is then trained on the entire training set and tested on the
test set.

The model with the best performance in the test set is then selected
for actual use in the disturbance iteration classification, assuming this best
performance is up to an adequate standard. The level of performance that
constitutes ‘adequate’ will depend on the specific application and can be
confirmed on a case-by-case basis by exploring the prediction ability of the
resulting IL prediction algorithm on the test set data. In the case of inade-
quate performance, adjustments can be made such as updating the features.
Once a specific method is selected, the model is trained one last time on the
entire data set. It is then incorporated into the IL process and used online
to predict the group of upcoming disturbance iterations. Note that after an
iteration is complete, it is then grouped based on its actual disturbance data,
as opposed to its predicted group, for use in future disturbance prediction.
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Chapter 6

Simulation

A computer simulation is included to demonstrate the effectiveness of the
proposed method for disturbance prediction within EMPC on an ISTS con-
trol problem. The benefits of the proposed method are evaluated relative
to other common disturbance prediction approaches both in terms of the
disturbance prediction itself and the corresponding controller performance.

6.1 Simulation Settings

6.1.1 Component Specifics

The specific ISTS used in the simulation features a Seido 1-16 STC, a cylin-
drical TST with a volume of 200 L, and a three-stage auxiliary HP with 3
kW of power set up in a parallel fashion as seen in Fig. 2.1. The system
has three loops, each containing a pump to circulate the fluid inside. The
control objective for the ISTS in this simulation is to maintain the top layer
temperature in the TST between 60°C and 75°C by regulating the compres-
sor speed ratio of the HP (O1) while minimizing energy costs (O2). These
temperature limits are based on the building code for domestic hot water in
Canada. The operating cost of the HP at a given time is a function of the
cost of electricity at that time. Canadian electrical time-of-use price periods
in Table 6.1 are adopted for this simulation.

Table 6.1: Time-of-use electrical price pe-
riods

Time of day (hours) || 0-7 | 7-11 | 11-17 | 17-19 | 19-24
Cost (¢/kWh) 65| 94 | 134 | 94 | 65
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6.1.2 Model Parameters

For this simulation a 7-state version of the general discrete-time nonlinear
state space model shown in (2.2) is implemented:

Tk‘+1 — f(Tkauk‘)wk‘)?T € R7' (61)

Here the state vector consists of fluid temperatures at seven different loca-
tions in the glsists, denoted by the temperature sensors in Fig. 2.1. The full
equation for the specific state space model used in the simulation can be seen
in the Appendix. Note that the model in the Appendix is a continuous-time
model that was discretized before being used in the simulation.

6.1.3 Disturbance Description

The disturbance data used in this simulation is real domestic hot water
consumption flow rate data taken at 1 minute intervals over an entire year.
The data is taken from [33] for a specific house in Halifax, Canada over the
period of time from July 315, 2014 to July 30", 2015. The average daily
consumption profile seen in the data for this house over the course of the
year is displayed in Fig. 6.1.

6.1.4 Disturbance Prediction

In this subsection the disturbance prediction algorithms specific to this case
study are detailed. In addition to the method proposed in this research, a
few other common disturbance prediction methods are explored for compar-
ison purposes. Note that the simulation detailed in Section 6.1.5 simulates
controller performance for 2 random days from each month and as such the
data for these 24 days are withheld from the prediction algorithm develop-
ment process. That leaves 341 days of data to work with for training and
tuning various aspect of the prediction methods outlined below.

Iterative Learning With Intelligent Grouping

This is the approach presented in this research based on the prediction algo-
rithm proposed in Chapter 4 and the grouping method proposed in Chap-
ter 5. The disturbance data was initially sorted into disturbance iterations,
with one iteration for each day, and the k-means algorithm was applied.
Based on the gap statistic method it was determined that the number of
groups G = 5. The resulting 5 mean consumption profiles can be seen in
Fig. 6.2.
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Figure 6.1: Average dialy hot water consumption profile for a house in
Halifax, Canada

Upon completing the grouping, new features were assigned to each HWD
iteration. The selected features were day of the week, month of year, whether
or not the day is a holiday, the average visibility [km], the average temper-
ature [°C], the average humidex index, and the average wind-chill index.
Historical weather data for Halifax, Canada was obtained from [61]. The
data was then randomly split into training and testing sets with two thirds
for training and one third for testing. The following 6 classification meth-
ods were then trained on the training set with 5-fold cross-validation for
hyper-parameter tuning:

ANN Artificial Neural Network
RF Random Forests

AB Adaboost

GB Gaussian Boosting

SVM Support Vector Machines
KNN K-Nearest Neighbors

Note that all algorithms were implemented in Python using the scikit-learn
library. The trained algorithms were then tested on the test set based on
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Figure 6.2: The 5 mean hot water consumption profiles

their ability to correctly classify disturbance iterations by group. Testing
results are depicted in Table 6.2.

Table 6.2: Performance of various supervised clas-
sification methods

Classification Method || ANN | RF | AB | GB | SVM | KNN
Training Accuracy (%) 80 | 100 | 77 | 89 98 100
Test Accuracy (%) 73 86 | 68 | 77 | 57 56

From the results it is clear that RF is the optimal classification method
in this case study, correctly classifying 86% of the unseen test examples. As
a result, RF was implemented for group predication. The specific random
forests model selected through cross-validation uses 1000 trees and considers
3 features for each split.

Methods For Comparison

Iterative Learning With Naive Grouping: The prediction algorithm used
in this approach is again the algorithm proposed in Chapter 4. The difference
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here is that iterations are grouped naively based on a single measurable
feature. The feature used in this case is the day of the week, generating
seven groups G = 7. There is evidence that hot water consumption data
is fairly repetitive for specific days of the week which is why this feature is
chosen over others [28].

ARANN: The specific ARANN approach used in this case study is the most
recently published general approach for applications across a wide number
of problem types [25] and is presented by Wang et al. in [62]. The described
multiplicative hybrid strategy was trained on the same training set used in
Section 6.1.4. A 5-fold cross-validation approach was then taken for hyper-
parameter tuning.

Average Profile: This approach simply uses the average consumption profile
seen in Fig. 6.1 for prediction. This method is common in past research into
EMPC with disturbance based on human consumption and provides a good
baseline for both prediction and control performance [43, 44, 63, 64].
Perfect Prediction: The final prediction method is included to act as a
performance ceiling and simply predicts the future disturbances perfectly.
It is useful for determining how close the proposed method’s performance is
to optimal.

6.1.5 Controller Settings

In order to verify the effectiveness of the proposed disturbance prediction
approach to EMPC with regards to this case study, a simulation was carried
out in Matlab comparing the performance of five different economic model
predictive controllers, each using a different prediction method outlined in
Section 6.1.4. The specific EMPC scheme used is the one detailed in (3.1),
(3.2), and (3.3) with N = 12 hours, ¢ := [0,1], n = 100 and 7 = 0. The
prediction horizon is set at 12 hours to allow the controller sufficient time
to react to upcoming hot water consumption rate changes and the 3 kW
input capacity is scaled between 0 and 1. A time step of 15 minutes is
also implemented in the EMPC scheme. For each controller the designed
EMPC was implemented in MATLAB using SQP based on the fmincon
function for solving the optimization problem at each iteration. Also note
that the optimal control inputs were applied to the three-stage HP using the
PWM approach detailed in Section 3.3.1. For simplicity, the five different
controllers are denoted as follows:

(IIL) IL with intelligent grouping
(NIL) IL with naive grouping

36



(ARC) ARANN prediction
(A) Average profile prediction
(P) Perfect prediction

For (IIL) and (NIL) values of D =5and p= [1.25 1.25 1 1 1] are used
in (4.9) while D, = 3 is used in (4.12).

Two days were randomly selected from every month of available data
and the performance of each controller was evaluated on these days in the
simulation. As mentioned, the rest of the available data was set aside for
use in training the prediction methods. The selected days are displayed in
Table 6.3, where the months start from August 2014 through to July 2015.

Table 6.3: Selected days for control performance
simulation

Month || Aug | Sep | Oct | Nov | Dec | Jan
Days | 4,17 | 2,8 | 12,28 | 7,30 | 11,16 | 8,31
Month || Feb | Mar | Apr | May | Jun | Jul
Days 3,20 | 9,18 | 6,24 | 22,25 | 16,22 | 5,9

Finally, the solar radiation data used on each simulated day is based on
a mathematical model of the solar radiation profile for Halifax, Canada on
said day of the year [65].

6.2 Simulation Results

Prediction results for the various disturbance prediction methods outlined
in Section 6.1.4 are detailed in Section 6.2.1 while the performance results
of the corresponding controllers are displayed in Section 6.2.2.

6.2.1 Prediction

As a precursor to the control simulation results, the four non-perfect dis-
turbance prediction methods outlined in Section 6.1.4 were compared based
purely on their disturbance profile prediction ability. They were each tested
on the 114 days featured in the test set from Section 6.1.4 with their perfor-
mance evaluated based on the Euclidean distance between their predictions
and the true disturbance profiles. This evaluation is a measure of prediction
error and is described mathematically by
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where Teq is the test set containing 114 disturbance iterations. Note that
for all methods it was assumed that data for previous days not included in
the test set was available for prediction. Also note that the average daily
hot water consumption for this household is 121.07 kg. The results of the
test can be seen in Table 6.4.

Table 6.4: Error in prediction over 114 day test set

Prediction method IL w/ intelligent | IL w/ naive | ARANN | Average
grouping grouping profile

Total error (kg) 365.90 463.08 591.95 519.21

Avg daily error (kg) 3.21 4.06 5.19 4.55

The proposed prediction method clearly outperforms all other methods,
decreasing prediction error by approximately 27% relative to the second
best prediction method. It is also interesting to note that the ARANN
prediction performs worse than even the average profile prediction method,
indicating that despite its benefits in some fields, this modern style of time
series prediction is not suitable for making long range predictions relative
to the time step.

6.2.2 Control Performance

Complete results for the controller simulations are summarized in Table 6.5,
where the important performance metrics to consider are cost, average con-
straint violation (ACV), and average daily maximum constraint violation
(AMCV). Disturbance profile prediction and output temperature plots for
December 16th, 2014 and March 18th, 2015 are then displayed in Fig. 6.3
and Fig. 6.4 respectively. The plots for December 16th, 2014 depict the
results in the case when the disturbance profile is fairly typical and (IIL)
performs comparatively to the other controllers. The March 18th, 2015 plots
then show the case when the disturbance is ”unusual” and (IIL) greatly out-
performs the other controllers. In this ISTS application typical disturbance
profiles feature a HWD peak in the morning, much like the average dis-
turbance profile in Fig. 6.1, while unusual disturbance profiles have HWD
peaks at other times of the day or no distinct peak at all.
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Table 6.5: Performance results of examined con-

trollers
’ Controller H P ‘ IIL ‘ NIL ‘ ARC ‘ A ‘
Avg daily cost ($) | 2.17 | 2.19 | 2.33 | 252 | 2.36
Deviation (%) - 0.92 | 7.37 | 1598 | 8.76
ACV (°C) 0.036 | 0.040 | 0.057 | 0.093 | 0.059
Deviation (%) - 11.11 | 58.33 | 158.33 | 63.89
AMCV (°C) 0.64 | 0.71 | 1.04 | 1.55 | L.14
Deviation (%) - 10.94 | 62.50 | 142.19 | 78.13

Examining Table 6.5, it is clear that (IIL) performed nearly as well
as (P), while outperforming the other control strategies in every category.
Most notably, while outperforming all non-idealistic controllers with regards
to constraint violations, (IIL) reduced the average daily cost relative to the
next best controller by 6.01%.

By looking at Fig. 6.3 and Fig. 6.4, it is apparent that (IIL) was able to
manage the ISTS output temperature quite effectively while limiting cost.
Looking to Fig. 6.3a it can be seen that all methods aside from (ARC) predict
similar consumption profiles, only varying in amplitude. As a result the
output plot for these methods in Fig. 6.3b depicts comparable performance
across the board, with (IIL) performing slightly more efficiently than other
non-deal controllers by not heating the system unnecessarily thanks to the
improved amplitude accuracy in its prediction.

Next, looking to Fig. 6.4a it can be seen that (IIL) is the only controller
that predicts a load profile somewhat resembling the actual load. The im-
portance of this prediction accuracy is revealed in Fig. 6.4b, where (NIL)
and (A) do no sufficiently preheat the system between hours 10 and 18 ahead
of the load peak at hour 18 since they don’t expect it. Since (IIL) is able to
predict the load trajectories with greater accuracy, it avoids this problem.
Meanwhile, the prediction for (ARC) is so far off from hours 5 to 15 that
heavy constraint violations are already incurred before the peak at 18 hours
even arrives.
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Figure 6.3: Performance of various controllers on December 16th, 2014
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Chapter 7

Conclusion and Future
Works

7.1 Summary

This thesis presented a novel IL approach to disturbance prediction in
EMPC for an ISTS. The proposed approach also incorporated intelligent
iteration grouping for improved functionality through the use of both su-
pervised and unsupervised machine learning techniques. The goal of this
IL-based approach was to improve the accuracy of prediction in the EMPC
relative to existing methods so as to allow it achieve a higher level of control
performance in the ISTS. This higher level control performance is quantified
by maintaining the system output within a desired temperature range while
minimizing electrical costs relative to EMPC implementations using other
disturbance prediction approaches.

In Chapter 2 of the thesis a description of the ISTS to be considered
in this research was given. This ISTS consists of an STC which collects
energy from the sun, a TST which stores this energy for later use, and an
auxiliary HP which provides additional heat energy as needed. The control
input for the system actuates the HP by setting the compressor speed ratio.
Mathematical descriptions of all the system components were also detailed
in Chapter 2, leading to the development of discrete-time nonlinear state
space model for the ISTS. The control objectives of the system were then
explained in Chapter 3 and the EMPC strategy was designed. A PWM
approach was also proposed in this chapter, allowing the EMPC strategy to
be implemented in cases where a variable speed HP is not available.

The IL algorithm for disturbance prediction in EMPC was then proposed
in Chapter 4, and validated with Theorem 2. This algorithm consists of
a primary prediction algorithm that iteratively analyzes past disturbance
iterations as well as a final prediction algorithm that analyses the error in
past disturbance predictions. Next, the grouping aspect of the IL algorithm
was further explored in Chapter 5, and a procedural approach to iteration
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clustering and classification using machine learning was described.

Finally, an ISTS simulation using real domestic hot water consump-
tion data was presented in Chapter 6. This simulation demonstrated the
efficiency of the proposed IL-based approach to disturbance prediction in
EMPC relative to other disturbance prediction approaches. In the simu-
lation the IL method was able to decrease HWD prediction error by 38%
relative to the next best prediction strategy. This improved prediction accu-
racy led to heightened controller performance, as the EMPC implementation
using the proposed IL method for disturbance prediction was able to avoid
temperature constraint violations more effectively than all other EMPC im-
plementations, while also decreasing the average daily system costs by over

6%.

7.2 Contribution

The main contribution of this research was to propose a novel IL-based dis-
turbance prediction algorithm that works to improve EMPC performance to
a level that cannot be achieved with existing disturbance prediction meth-
ods. This algorithm iteratively analyzes grouped disturbance iterations,
recognizes patterns within each group, and uses these patterns to make
disturbance predictions for future iterations. In order to improve the func-
tionality of the algorithm, a machine learning based procedure to group the
disturbance iterations intelligently was also proposed as a an additional con-
tribution. This intelligent grouping approach utilizes both supervised and
unsupervised machine learning techniques to group past disturbance itera-
tions based on their disturbance trajectories and predict the groups of future
disturbance iterations with unknown trajectories.

7.3 Future Works

There are a number of potential directions that could be taken for future
work on this topic. From a theoretical perspective, it would be interesting to
try and guarantee the stability of the ISTS when controlled with an EMPC
scheme using the proposed disturbance prediction method. It would also be
interesting to explore the impact of varying solar radiation. In this work it
was assumed that that the solar radiation profile on a given day was known
by the EMPC but in reality that is not the case. It would be useful to see
what kind of impact error in the prediction of the solar radiation profile
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would have on the performance of the controller, and to come up with a
strategy for improving the accuracy of that prediction.

From an experimental point of view, it would be nice to be able to
confirm the results of this thesis in practice with real equipment. Work
in this regard is already underway at the University of British Columbia,
where there is a prototype solar thermal setup on the roof of the Centre for
Interactive Research on Sustainability that can be seen in Fig. 7.1 below.

Figure 7.1: Experimental solar thermal setup at the University of British
Columbia
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Appendix A

Supporting Materials

A.1 Closed Form State Space Model

In this section of the Appendix, the specific non-linear state space model for
the case when the system model uses 7 states is provided. When containing
7 states, the state vector T € R” takes the following form:

(1]
(2)

®3)
ON
()

(6)

(7)

H
I
HHERERRRH

Here T is at the exit of the STC, T® is at the entrance to the STC,
T) is at the exit of the HX in the TST loop, T*) =y is the output of the
system which is at the top of the TST, T®) is in the middle of the TST,
T©) is at the bottom of the TST, and T(7) is at the exit of the HP. With
that, the state space model itself becomes:

dTW  Qgrc + 1srcCp1 (TA — TW)

dt M;,C, 1
dT®  4ingrcCpa(TW — TP) — Uit Apoit (TR — T®))
dt MyC 2
dT(3) = mTSTCp73(T(6) — T(g)) + UcoilAcoil(T(2) - T(3))
di VoCos
 UshettAshenn(T®) — Ty
MsCh 3

(continued on next page)
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(continued from previous page)
dT®  1ipgrCpa(T® — TW) + 1y pCpa (T — TW)

dt MyCp 4
1w pCpa(TW — TO) 4+ Uy Ay (TW — Top)
MiCp 4
dT®)  (rpsr + mup)Cps(TW — TO)) — gy pCp5(TE) — TO)
dt M5Cp 5
_ UsA5(TO) — Ty
M5Cy s
dT® (st + 1mp)Cpe(T) —TO) — 1w pCpe(TO — Thyp)
at MsCpe
 UsAg(T©) — Typp)
MsChpe
dT  Qpup + 1 pCpr(TO — T(M)
dt M7Cp 7 '

Entering the values used in the simulation in Chapter 6 then gives:

(1) .
d o = 0:5256Qs7C + 0.1156(T — M)
2)
drgt =0.1156(TM — T®) — 1,177+ 1072(T® — T®))
dT®)
o = 1099 1072(T® —TO) + 5878 % 1074(T? — T®))
—1.992 % 1073T®) 4 0.5840
(4)
dr‘gt =1.543 % 1073(T®) — T®W 4 T _ 7))
— 1.543 % 10~ 2 gy p (TW — T®))
— 4792 1075T® 4+ 1.404 x 1073
AT ®)
= 3.087T 1073(T® — TO)) — 1.543 % 10 2w p(T®) — T©)

— 4792 % 1079T®) + 1,404 x 1073

(continued on next page)
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dT©)

dt

dT(™)

dt

(continued from previous page)
= 3.087 + 1073(T®) — T(©)) — 1.543 % 10 2y p (T — 288.15)

—4.792 % 1075T©®) 1+ 1.404 x 1073

= 2.624 % 1072Qpp +1.099 + 10~3(T® — T(),
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