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B =E(b) : bias
1. assumption: b, =& ¥ nx YV sV ~ N, V)
P, . predictors — any subset o

In matrix form:
b=HEg+ H =l p, p,...p,]

N

Corrected forecast: X... —X .. —Dx
bk :Hkék,k—}
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Kalman filter: Sxx —% 8
Kk :Pk,k—lH{(HPk,k—l
Pk,k—l :Pk—l,k—l +Wk

Pk,k :(I _I<ka )Pk,k—l
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We use sample of la
I =k k-1,...,k-

Initial values:
P, , =W, =& and

So0,0 =0

Kk goes over consecutive forecasts starting each day at same time.

X s.x is a forecast of variablex at the same forecast horizon for eachk
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Model: ALA

Data:
- 1 year of model f
-1 year of measureme

at station Zagreb_Mak
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Irradiation BIAS [W/m?]
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GSI ALADIN forecast relative RMSE & BIAS spatial average
Zagreb - Maksimir, 2010.
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GHI ALADIN FORECAST ERROR CORRELATION
GHI FORECAST ERROR vs. FORECAST VARIABLES
ZAGREB - MAKSIMIR, 08:00 - 15:00 UTC, 2010.
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RMSE? - RMSE? =(STD

N

STDERR? — STDERR; = Var(b

é LACE DA Working Days , Bratislava, 2015




RMSE decomposition; cm_a RMSE decomposition; ghi_a; Zagreb - Maksimir, 2010.
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RMSE decomposition; ni_c_cm_p
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Global horizontal irradiance Global horizontal irradiance

Zagreb - Maksimir, 2010-Jan-07 (7) Zagreb - Maksimir, 2010-Jan-08 (8)
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X, =X, +
b:Xb_YO}
a :Xa_yO

rutsi; = Ex, -, [x,

RMSE? =E|[x, -y, x, -V,

RMSE? - RMSE? = E%b b [b-b E— ZE[(b ~b)'|b-b[+b,"b, -b'D
N
}
2 RMSE? = RMSE’ = Var(Z;) - 2Cov(b, 15) +(B’-B})
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- Bias is always d
- RMSE is not decreas

- STDERR is nor decrease

- Problem is that error is not foreCasted well in all situations
and persistence is not always fulfilled .

- Ratio a :M must be high to have reliable bias removal.

Var(b)
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