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Parameter Optimization of Phase Space Reconstruction for Short-term Load Time Series
GU Zi, TANG Wel
(Information and Electrical Engineering College, ChinaAgricultural University, Haidian District, Beijing 100083, China)

ABSTRACT: The delay time t, embedded space dimension m
and reference points have important influence on short-term
load forecasting by the local linearization method of phase
space reconstruction. The delay time window G  is determined
by the attractor appearance and autocorrelation analysis of
power short-term load time series. Based on the fundamental
relation of m. t and G, severa sets of optimal combinations of
mandt are advanced for power loads, and the combinations of
m and t are proved to be invariable with load’s linear
transformation. An effective method composed of rough search
and fine search is presented to choose reference points. The
rough search is used to search some neighboring points at first,
and some false neighboring points are kicked off through fine
searchinterms of the time evolution relativity. The method is
then applied to practical 1oad forecasting, the result shows that
the forecasted | oad data are more accurate.

KEY WORDS: power short-term load time series; phase space
reconstruction; embedded space dimension; the delay time;
reference points
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Fig.1 Two-dimension reconstruction of power load
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5 57100 57419 0.55 57002 0.17
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1 68238 66647 2.39 67898 0.50
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