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Preface to the Second Edition

This new edition has been updated to include new material. Specifically,
this new edition has added sections on the following material:

e Generalized Minimal Residual (GMRES) methods
e Numerical differentiation

e Secant method

e Homotopy and continuation methods

e Power method for computing dominant eigenvalues
e Singular-value decomposition and pseudoinverses

e Matrix pencil method

and a significant revision of the Optimization chapter (Chapter 6) to include
linear and quadratic programming methods.

A course structure would typically include the following chapters in se-
quence: Chapter 1, 2, and 3. From this point, any of the chapters can follow
without loss of consistency. I have tried to structure each chapter to give the
reader an overview of the methods with salient examples. In many cases how-
ever, it is not possible to give an exhaustive coverage of the material; many
topics have decades of work devoted to their development.

Many of the methods presented in this book have commercial software
packages that will accomplish their solution far more rigorously with many
failsafe attributes included (such as accounting for ill-conditioning, etc.). It is
not my intent to make students experts in each topic, but rather to develop an
appreciation for the methods behind the packages. Many commercial packages
provide default settings or choices of parameters for the user; through better
understanding of the methods driving the solution, informed users can make
better choices and have a better understanding of the situations in which the
methods may fail. If this book provides any reader with more confidence in
using commercial packages, I have succeeded in my intent.

As before, I am indebted to many people: my husband Jim and my children
David and Jacob for making every day a joy, my parents Lowell and Sondra
for their continuing support, and Frieda Adams for all she does to help me
succeed.

Mariesa L. Crow
Rolla, Missouri
2009






Preface to the First Edition

This book is the outgrowth of a graduate course that I've taught at the
University of Missouri-Rolla for the past decade or so. Over the years, I've
used a number of excellent textbooks for this course, but each textbook was
always missing some of the topics that I wanted to cover in the class. After
relying on handouts for many years, my good friend Leo Grigsby encouraged
me to put them down in the form of a book (if arm-twisting can be called
encouragement . ..). With the support of my graduate students, who I used
as testbeds for each chapter, this book gradually came into existence. I hope
that those who read this book will find this field as stimulating as I have found
it.

In addition to Leo and the fine people at CRC Press, I'm grateful to the Uni-
versity of Missouri-Rolla administration and the Department of Electrical and
Computer Engineering for providing the environment to nurture my teaching
and research and giving me the latitude to pursue my personal interests in
this field.

Lastly, I don’t often get the opportunity to publicly acknowledge the people
who’ve been instrumental in my professional development. I'd like to thank:
Marija Ilic, who initially put me on the path; Peter Sauer, who encouraged
me along the way; Jerry Heydt, for providing inspiration; Frieda Adams, for
all she does to make my life easier; Steve Pekarek, for putting up with my
grumbling and complaining; and Lowell and Sondra Crow for making it all
possible.

Mariesa L. Crow
Rolla, Missouri
2003
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1

Introduction

In today’s deregulated environment, the nation’s electric power network is
being forced to operate in a manner for which it was not intentionally de-
signed. Therefore, system analysis is very important to predict and continu-
ally update the operating status of the network. This includes estimating the
current power flows and bus voltages (Power Flow Analysis and State Esti-
mation), determining the stability limits of the system (Continuation Power
Flow, Numerical Integration for Transient Stability, and Eigenvalue Analy-
sis), and minimizing costs (Optimal Power Flow). This book provides an
introductory study of the various computational methods that form the basis
of many analytical studies in power systems and other engineering and sci-
ence fields. This book provides the analytical background of the algorithms
used in numerous commercial packages. By understanding the theory behind
many of the algorithms, the reader/user can better use the software and make
more informed decisions (i.e., choice of integration method and step-size in
simulation packages).

Due to the sheer size of the power grid, hand-based calculations are nearly
impossible and computers offer the only truly viable means for system anal-
ysis. The power industry is one of the largest users of computer technology
and one of the first industries to embrace the potential of computer analy-
sis when mainframes first became available. Although the first algorithms
for power system analysis were developed in the 1940’s, it wasn’t until the
1960’s when computer usage became widespread within the power industry.
Many of the analytical techniques and algorithms used today for the simula-
tion and analysis of large systems were originally developed for power system
applications.

As power systems increasingly operate under stressed conditions, computer
simulation will play a large role in control and security assessment. Commer-
cial packages routinely fail or give erroneous results when used to simulate
stressed systems. Understanding of the underlying numerical algorithms is
imperative to correctly interpret the results of commercial packages. For
example, will the system really exhibit the simulated behavior or is the sim-
ulation simply an artifact of a numerical inaccuracy? The educated user can
make better judgments about how to compensate for numerical shortcom-
ings in such packages, either by better choice of simulation parameters or by
posing the problem in a more numerically tractable manner. This book will
provide the background for a number of widely used numerical algorithms that
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underlie many commercial packages for power system analysis and design.

This book is intended to be used as a text in conjunction with a semester-
long graduate level course in computational algorithms. While the majority
of examples in this text are based on power system applications, the theory is
presented in a general manner so as to be applicable to a wide range of engi-
neering systems. Although some knowledge of power system engineering may
be required to fully appreciate the subtleties of some of the illustrations, such
knowledge is not a prerequisite for understanding the algorithms themselves.
The text and examples are used to provide an introduction to a wide range
of numerical methods without being an exhaustive reference. Many of the
algorithms presented in this book have been the subject of numerous modifi-
cations and are still the object of on-going research. As this text is intended to
provide a foundation, many of these new advances are not explicitly covered,
but are rather given as references for the interested reader. The examples in
this text are intended to be simple and thorough enough to be reproduced
easily. Most “real world” problems are much larger in size and scope, but the
methodologies presented in this text should sufficiently prepare the reader to
cope with any difficulties he/she may encounter.

Most of the examples in this text were produced using code written in
Matlab™™ . Although this was the platform used by the author, in practice,
any computer language may be used for implementation. There is no practical
reason for a preference for any particular platform or language.
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The Solution of Linear Systems

In many branches of engineering and science it is desirable to be able to math-
ematically determine the state of a system based on a set of physical relation-
ships. These physical relationships may be determined from characteristics
such as circuit topology, mass, weight, or force to name a few. For example,
the injected currents, network topology, and branch impedances govern the
voltages at each node of a circuit. In many cases, the relationship between
the known, or input, quantities and the unknown, or output, states is a linear
relationship. Therefore, a linear system may be generically modeled as

Az =1b (2.1)

where b is the n x 1 vector of known quantities, = is the n x 1 unknown state
vector, and A is the n X n matrix that relates « to b. For the time being, it
will be assumed that the matrix A is invertible, or non-singular; thus, each
vector b will yield a unique corresponding vector . Thus the matrix A~!
exists and

= A" (2.2)

is the unique solution to equation (2.1).

The natural approach to solving equation (2.1) is to directly calculate the
inverse of A and multiply it by the vector b. One method to calculate A~! is
to use Cramer’s rule :

1

A7) =

(Aij)T fori=1,...,n,5=1,...,n (2.3)

where A71(i, ) is the i5*" entry of A~! and A;j is the cofactor of each entry
a;; of A. This method requires the calculation of (n + 1) determinants which
results in 2(n + 1)! multiplications to find A=!! For large values of n, the
calculation requirement grows too rapidly for computational tractability; thus,
alternative approaches have been developed.

Basically there are two approaches to solving equation (2.1):

e The direct methods, or elimination methods, find the exact solution
(within the accuracy of the computer) through a finite number of arith-
metic operations. The solution z of a direct method would be completely
accurate were it not for computer roundoff errors.
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e [terative methods, on the other hand, generate a sequence of (hopefully)
progressively improving approximations to the solution based on the
application of the same computational procedure at each step. The
iteration is terminated when an approximate solution is obtained having
some pre-specified accuracy or when it is determined that the iterates
are not improving.

The choice of solution methodology usually relies on the structure of the
system under consideration. Certain systems lend themselves more amenably
to one type of solution method versus the other. In general, direct methods
are best for full matrices, whereas iterative methods are better for matrices
that are large and sparse. But as with most generalizations, there are notable
exceptions to this rule of thumb.

2.1 Gaussian Elimination

An alternate method for solving equation (2.1) is to solve for 2 without cal-
culating A=! explicitly. This approach is a direct method of linear system
solution, since z is found directly. One common direct method is the method
of Gaussian elimination. The basic idea behind Gaussian elimination is to use
the first equation to eliminate the first unknown from the remaining equations.
This process is repeated sequentially for the second unknown, the third un-
known, etc., until the elimination process is completed. The n-th unknown
is then calculated directly from the input vector b. The unknowns are then
recursively substituted back into the equations until all unknowns have been
calculated.

Gaussian elimination is the process by which the augmented n x (n + 1)
matrix

[A [ 6]

is converted to the n x (n + 1) matrix
[ ]67]

through a series of elementary row operations, where

Axr =D

A Az =A%
Iz =A"'h=0b"
zt =b"

Thus if a series of elementary row operations exist that can transform the
matrix A into the identity matrix I, then the application of the same set of
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elementary row operations will also transform the vector b into the solution
vector x*.

An elementary row operation consists of one of three possible actions that
can be applied to a matrix:

e interchange any two rows of the matrix
e multiply any row by a constant
e take a linear combination of rows and add it to another row

The elementary row operations are chosen to transform the matrix A into
an upper triangular matrix that has ones on the diagonal and zeros in the
sub-diagonal positions. This process is known as the forward elimination
step. Each step in the forward elimination can be obtained by successively
pre-multiplying the matrix A by an elementary matrix £, where ¢ is the matrix
obtained by performing an elementary row operation on the identity matrix.

Example 2.1
Find a sequence of elementary matrices that when applied to the following
matrix will produce an upper triangular matrix.

1348
2123
4358
9274

A:

Solution 2.1 To upper triangularize the matrix, the elementary row oper-
ations will need to systematically zero out each column below the diagonal.
This can be achieved by replacing each row of the matrix below the diagonal
with the difference of the row itself and a constant times the diagonal row,
where the constant is chosen to result in a zero sum in the column under the
diagonal. Therefore row 2 of A is replaced by (row 2 - 2(row 1)) and the
elementary matrix is

1000
5_—2100
=1 0010
0001
and
1 3 4 8
0-5—6—13
glA‘435 8
9 2 7 4
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Note that all rows except row 2 remain the same and row 2 now has a 0 in
the column under the first diagonal. Similarly the two elementary matrices
that complete the elimination of the first column are:

[ 100 0]
£ = 0100
2714010
| 000 1]
[ 100 0]
£ = 0100
371 0010
-9 00 1]
and
1 3 4 8
0 -5 —6—13
$LOA= | g 1] _oa (2.4)
0 —25 —29 —68

The process is now applied to the second column to zero out everything below
the second diagonal and scale the diagonal to one. Therefore

[1 000
£ = 0 100
T lo-210
[0 001
(1 000
£ = 0 100
710 010
[0-2 01
[1 000
0-L00
— 5
=10 010
[0 001
Similarly,
13 4 8
01 & 13
§68584838281A = R (2.5)
00-%-3
00 1-3
Similarly,
1000
£ = 0100
T=10010
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10 00
|01 00
8~ 100-50
00 01
yielding
134 8
018 1
886888 A = | ] % (2.6)
000-6
Lastly,
100 O
G010 0
1001 o0
000—%
and
134 8
01gL2
§08887868584838261 A4 = 00? g (2.7)
000 1

which completes the upper triangularization process. B

Once an upper triangular matrix has been achieved, the solution vector z*
can be found by successive substitution (or back substitution) of the states.

Example 2.2
Using the upper triangular matrix of Example 2.1, find the solution to
1348 |21 1
2123 |z2| |1
4358 |z | |1
9274 [z 1

Solution 2.2 Note that the product of a series of lower triangular matrices
is lower triangular; therefore, the product

W = §9686786584636261 (2.8)

is lower triangular. Since the application of the elementary matrices to the
matrix A results in an upper triangular matrix, then

WA=U (2.9)
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where U is the upper triangular matrix that results from the forward elimi-

nation process. Premultiplying equation (2.1) by W yields

WAx = Wb
Uz =Wb
:b/
where Wb =V'.
From Example 2.1:
1 0 0 0
2_1L 90 0
— 35753
w 2 9-5 0
114 5 1
6 6 6 ©
and
1 1
w1 |
=W =16
1 3
Thus,
134 8 1 1
0188 |n|_|1
001 3 T3 6
000 1] [a4 3

By inspection, x4 = % The third row yields

T3 =6 — 314

Substituting the value of z4 into equation (2.14) yields z3 =

1 6 13
Ty = - — -3 —

5 52 p 4

and substituting z3 and x4 into equation (2.15) yields zo =
1 in a similar manner produces

1 =1—3x9 —4x3 — 814

1

2

Thus,

X1 —1

xTo _ 1 —11

xs3 B 2 3 u
Ty 3

(2.10)
(2.11)
(2.12)

(2.13)

(2.14)
%. Similarly,
(2.15)

—1—21. Solving for

(2.16)
(2.17)
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The solution methodology of successively substituting values of x back into
the equation as they are found gives rise to the name of back substitution for
this step of the Gaussian elimination. Therefore, Gaussian elimination con-
sists of two main steps: forward elimination and back substitution. Forward
elimination is the process of transforming the matrix A into triangular factors.
Back substitution is the process by which the unknown vector z is found from
the input vector b and the factors of A. Gaussian elimination also provides
the framework under which the LU factorization process is developed.

2.2 LU Factorization

The forward elimination step of Gaussian elimination produces a series of
upper and lower triangular matrices that are related to the A matrix as given
in equation (2.9). The matrix W is a lower triangular matrix and U is an
upper triangular matrix with ones on the diagonal. Recall that the inverse of
a lower triangular matrix is also a lower triangular matrix; therefore, if

LEw!

then
A=LU

The matrices L and U give rise to the name of the factorization/elimination
algorithm known as “LU factorization.” In fact, given any nonsingular matrix
A, there exists some permutation matrix P (possibly P = I), such that

LU = PA (2.18)

where U is upper triangular with unit diagonals, L is lower triangular with
nonzero diagonals, and P is a matrix of ones and zeros obtained by rearranging
the rows and columns of the identity matrix. Once a proper matrix P is
chosen, this factorization is unique [6]. Once P, L, and U are determined,
then the system

Az =b (2.19)

can be solved expeditiously. Premultiplying equation (2.19) by the matrix P
yields
PAz = Pb=1V (2.20)
LUz =V (2.21)
where b’ is just a rearrangement of the vector b. Introducing a “dummy”

vector y such that
Ur=y (2.22)



10 Computational Methods for Electric Power Systems

thus
Ly=10 (2.23)
Consider the structure of equation (2.23):
111 0 0 e 0 Y1 b/l
loyle2 0 --- 0 Y2 b4
l31 I3 I33 -+ 0 ys | — | 05
lnl an lnS tee lnn Yn b;’b

The elements of the vector y can be found by straightforward substitution:

by
Y1 = E
1,
Y2 = T (by — l2191)
Y3 = s (b — ls1y1 — ls2y2)
1 n—1
yn=7— | Vo = > sy

After the vector y has been found, then x can be easily found from

(1 w1 uig - uip T n
0 1 wugz---u2, Ty Yo
00 1 - usn| us| _ |y
00 0 : 1 Tn Yn

Similarly, the solution vector z can be found by backward substitution:

Tp = Yn
Tn—1 = Yn—1 — Un—-1,nTn

Tp—2 = Yn—2 — Un—2nTn — Un—2n—-1Tn-1

n
Ty =Y — E U125
Jj=2

The value of LU factorization is that once A is factored into the upper and
lower triangular matrices, the solution for the solution vector x is straightfor-
ward. Note that the inverse to A is never explicitly found.
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_ @ -

®) *

FIGURE 2.1
Order of calculating columns and rows of Q

Several methods for computing the LU factors exist and each method has its
advantages and disadvantages. One common factorization approach is known
as the Crout’s algorithm for finding the LU factors [6]. Let the matrix @ be
defined as

l11 w12 w13 -+ uip
lo1 la2 w23 -+ ugp
Q2 L4+U—T=|lsls2 Is3 - usn (2.24)

lnl an lnB e lnn

Crout’s algorithm computes the elements of @ first by column and then row
as shown in Figure 2.1. Each element g;; of @) depends only on the a;; entry
of A and previously computed values of Q.

Crout’s Algorithm for Computing LU from A
1. Initialize @ to the zero matrix. Let j = 1.

2. Complete the j* column of Q (5 column of L) as

j—1
qkj = Qkj — Z qkiQij fork=3j,...,n (2.25)
i=1
3. If j = n, then stop.
4. Assuming that ¢j; # 0, complete the j* row of Q (j** row of U) as
1 =
gk = — | ajk —Zqﬁqik fork=j+1,...,n (2.26)
i i=1
5. Set j =7+ 1. Go to step 2.
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Once the LU factors are found, then the dummy vector y can be found by
forward substitution:

1
Y= e bi— awjy; | fork=1,....n (2.27)

Similarly, the solution vector z can be found by backward substitution:

Tk = Yk — Z grjr; fork=n,n—-1,...,1 (2.28)
Jj=k+1

One measure of the computation involved in the LU factorization process
is to count the number of multiplications and divisions required to find the
solution since these are both floating point operations. Computing the ;"
column of Q (5" column of L) requires

j=1k=j

multiplications and divisions. Similarly, computing the j** row of Q (j** row
of U) requires

oY

multiplications and divisions. The forward substitution step requires

j=1
and the backward substitution step requires
n
> (-
j=1

multiplications and divisions. Taken together, the LU factorization procedure
requires

(n” —n)

wl

and the substitution steps require n? multiplications and divisions. Therefore
the whole process of solving the linear system of equation (2.1) requires a
total of

(n® —n) +n? (2.29)

W~
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multiplications and divisions. Compare this to the requirements of Cramer’s
rule which requires 2(n+1)! multiplications and divisions. Obviously for a
system of any significant size, it is far more computationally efficient to use
LU factorization and forward/backward substitution to find the solution z.

Example 2.3
Using LU factorization with forward and backward substitution, find the so-
lution to the system of Example 2.2.

Solution 2.3 The first step is to find the LU factors of the A matrix:

1348
2123
4358
9274

Starting with j = 1, equation (2.25) indicates that the elements of the first
column of @ are identical to the elements of the first column of A. Similarly,
according to equation (2.26), the first row of @ becomes:

ai12 3
qiz2=—"—=7=3
qun 1
ai13 4
q13 = — = — = 4
qun 1
a14 8
q14 = —= - = 8
qun 1
Thus for j =1, the @ matrix becomes:
348

O
Il
O =~ N~

For j = 2, the second column and row of ) below and to the right of the
diagonal, respectively, will be calculated. For the second column of Q:

q22 = a2z — g21q12 = 1 — (2)(3) = =5
q32 = az2 — qa1q12 =3 — (4)(3) = -9
Qa2 = Q42 — qa1q12 = 2 — (9)(3) =-25

Each element of @ uses the corresponding element of A and elements of @
that have been previously computed. Note also that the inner indices of
the products are always the same and the outer indices are the same as the
indices of the element being computed. This holds true for both column and
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row calculations. The second row of @) is computed:

g23 = q2i2 (azs — q21q13) = %5 2-(2)4) = g
Q24 = q%z (a24 — q21q14) = %5 B-2)8) = 1_53

After j = 2, the ) matrix becomes:

1 34 8

2 —5813

— 5 5
@=14 9
9 —25

Continuing on for j = 3, the third column of @ is calculated

q33 = asz — (¢31913 + g32q23) =5 — ((4)(4) + (—9)2) = —é
qa3 = @43 — (qu1q13 + quagos) = 7 — ((9)(4) + (—25)g> =1

and the third row of Q becomes

1
@34 = — (a34 — (g31q14 + q32q24))
q33

5 (s (@ + 0 (7)) =3

yielding

Lastly, for 7 = 4, the final diagonal element is found:

Qa4 = aaa — (qa1q14 + qa2q24 + q43G34)

1= (0 + 29 (F) + @) =6

Thus:
1 3 4 8
2 -5 ¢ 13
_ 5
@=14 —9—% 3
9-25 1-6
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1 0 0 0
2 -5 0 0

L= 4 —9-1 0
9-25 1-6
(134 8
01813

— 5 5

U=1loo1 3
000 1

One method of checking the correctness of the solution is to check if LU =
A, which in this case it does.

Once the LU factors have been found, then the next step in the solution
process is the forward elimination using the L matrix and the b vector to find
the dummy vector y. Using forward substitution to solve Ly = b for y:

U
n = L_ll =1
_ (b= Loyyr)  (1—-(2)(1)) _ 1
v Lo B -5 5
_ (b3 — (Ls1y1 + Laays)) _ 1)
vs = 2 ~5) (1- (@ + -9)3) ) =0
_ (ba — (La1yr + Lazyz + Lazys))
Ya = Tm
_ (=@ +(=25) (5) + (1)(©))) _ 3
—6 2
Thus

<
Il
N[ Y= =

Similarly, backward substitution is then applied to Uz = y to find the solution
vector x:

I‘4:y4:§
3
23 =y3 — Usqxs =6 —(3) B

x2 = y2 — (Uzaxa + Uazxz) =

cnlr—'\_/
|

3
2
(GGG -~
z1 = y1 — (Urazs + Urzzs + Ur22)
EREENAE R
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yielding the final solution vector

~1
L1l
2| 3

3

which is the same solution found by Gaussian elimination and backward sub-
stitution in Example 2.2. A quick check to verify the correctness of the solution
is to substitute the solution vector x back into the linear system Ax = b. B

2.2.1 LU Factorization with Partial Pivoting

The LU factorization process presented assumes that the diagonal element is
non-zero. Not only must the diagonal element be non-zero, it must be on
the same order of magnitude as the other non-zero elements. Consider the
solution of the following linear system:

107191 [, 1
{ 2 1} |:332 |5 (2.30)
By inspection, the solution to this linear system is

‘Tl’r?JQ

{EQ"-?Jl

The LU factors for A are

1010 0
L {2 (1—2><1010)}

1 1010
0 1

Applying forward elimination to solve for the dummy vector y yields:

U

ylzlolﬂ
~ (5-2x10") )
2T 12 x1010)

Back substituting y into Uz = y yields

To = yQ ~ 1
z1 =100 = 10025 ~ 0

The solution for x5 is correct, but the solution for x; is considerably off. Why
did this happen? The problem with the equations arranged the way they are
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in equation (2.30) is that 10719 is too near zero for most computers. However,
if the equations are rearranged such that

et 1)1

then the LU factors become

-] 2 0
10710 (1 - 4 x 10710)
11
= 2
o o]

The dummy vector y becomes
Y1 =

Y2 =

5
2
(1-
(1-

MIH l\.’)lcn
\/
—_

and by back substitution, x becomes

To =~

T ~

which is the solution obtained by inspection of the equations. Therefore even
though the diagonal entry may not be exactly zero, it is still good practice to
rearrange the equations such that the largest magnitude element lies on the
diagonal. This process is known as pivoting and gives rise to the permutation
matrix P of equation (2.18).

Since the Crout’s algorithm computes the () matrix by column and row
with increasing index, only partial pivoting can used, that is, only the rows
of @ (and correspondingly A) can be exchanged. The columns must remain
static. To choose the best pivot, the column beneath the j** diagonal (at the
4t step in the LU factorization) is searched for the element with the largest
absolute value. The corresponding row and the j** row are then exchanged.
The pivoting strategy may be succinctly expressed as:

Partial Pivoting Strategy

1. At the j*" step of LU factorization, choose the k** row as the exchange
row such that

lgj;| = maz|qr;|for k=174,....,n (2.32)

2. Exchange rows and update A, P, and @) correspondingly.
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The permutation matrix P is comprised of ones and zeros and is obtained as
the product of a series of elementary permutation matrices P7** which repre-
sent the exchange of rows j and k. The elementary permutation matrix P7*,
shown in Figure 2.2, is obtained from the identify matrix by interchanging
rows j and k. A pivot is achieved by the pre-multiplication of a properly cho-
sen P7F. Since this is only an interchange of rows, the order of the unknown
vector does not change.

j k
M1 : 3 T
1 : :
1 3 3
ST
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, j
1 3
pik = .
‘ 1
rrrrrrrrrrrrrrr Lo ok
1
1
1

FIGURE 2.2
Elementary permutation matrix P7"

Example 2.4
Repeat Example 2.3 using partial pivoting.

Solution 2.4 The A matrix is repeated here for convenience.

1348
2123
A= 4358

9274

For j = 1, the first column of @ is exactly the first column of A. Applying
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the pivoting strategy of equation (2.32), the g41 element has the largest mag-
nitude of the first column; therefore, rows four and one are exchanged. The
elementary permutation matrix P1? is

0001
0100
0010
1000

P1,4 —

The corresponding A matrix becomes

9274
2123
4358
1348

A:

and @ at the j = 1 step:

[el| )
Relbn]
Ol

Q=

— N ©

At j = 2, the calculation of the second column of @ yields

O

Il
=N ©
©|Ro|zoicronme
©l~
Ol

Searching the elements in the j** column below the diagonal, the fourth row of
the j (i.e., second) column once again yields the largest magnitude. There-
fore rows two and four must be exchanged, yielding the elementary permuta-
tion matrix P24

1000

0001

0010

0100

P2,4 —

Similarly, the updated A is
9274
1348
4358
2123

which yields the following Q:

SlBoi~
Sl

N = O
wlo©|ze|Bomns



20 Computational Methods for Electric Power Systems

For j = 3, the calculation of the third column of @ yields:

9 2 1 4
13 A
Q= 4&_ﬁ25
5%
29 5

In this case, the diagonal element has the largest magnitude, so no pivoting
is required. Continuing with the calculation of the 3"% row of Q yields:

rg 2 T 47
122 28 o
Q=|,H 1 _ 1
95 2? 14

12 5 —3 |

Lastly, calculating g44 yields the final ) matrix:

g 2 I 47
P
Q=|,h_1_B
ER

The permutation matrix P is found by multiplying together the two ele-
mentary permutation matrices:

P = piphir
0001
1000
0010
0100

The results can be checked to verify that PA = LU. The forward and back-
ward substitution steps are carried out on the modified vector ¥’ = Pb. ®

2.2.2 LU Factorization with Complete Pivoting

An alternate LU factorization that allows complete pivoting is the Gauss’
method. In this approach, two permutation matrices are developed: one for
row exchange as in partial pivoting, and a second matrix for column exchange.
In this approach, the LU factors are found such that

PAP, = LU (2.33)

Therefore to solve the linear system of equations Ax = b requires that a
slightly different approach be used. As with partial pivoting, the permutation
matrix P; premultiplies the linear system:

P1A$ = Plb = b/ (234)
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Now, define a new vector z such that
z= Pz (2.35)
Then substituting equation (2.35) into equation (2.34) yields

PlAPQZ = Plb = b/
LUz=1VY (2.36)

where equation (2.36) can be solved using forward and backward substitution
for z. Once z is obtained, then the solution vector = follows from equation
(2.35).

In complete pivoting, both rows and columns may be interchanged to
place the largest element (in magnitude) on the diagonal at each step in the
LU factorization process. The pivot element is chosen from the remaining
elements below and to the right of the diagonal.

Complete Pivoting Strategy

1. At the j** step of LU factorization, choose the pivot element such that

lg;jj| = maz |gu|for k=j,...,n,and l=j,...,n (2.37)

2. Exchange rows and update A, P, and @ correspondingly.
Gauss’ Algorithm for Computing LU from A
1. Initialize @ to the zero matrix. Let j = 1.

2. Set the j* column of @ (j%" column of L) to the j* column of the
reduced matrix AW, where A = A, and

Qj = a;gjl) for k=3j,....,n (2.38)

3. If j = n, then stop.
4. Assuming that gj; # 0, set the 5" row of Q (j*" row of U) as
)

qjk:ifork:j—kl,...,n (2.39)
4jj

5. Update AU+ from AU as

aEiH) :a%) —qgijgixfori=j+1,... ,njandk=5+1,...,n (2.40)

6. Set j =7+ 1. Go to step 2.
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This factorization algorithm gives rise to the same number of multiplications
and divisions as Crout’s algorithm for LU factorization. Crout’s algorithm
uses each entry of the A matrix only once, whereas Gauss’ algorithm updates
the A matrix each time. One advantage of Crout’s algorithm over Gauss’
algorithm is each element of the A matrix is used only once. Since each g;i
is a function of a;; and then a;; is never used again, the element g;; can be
written over the a;;, element. Therefore, rather than having to store two n xn
matrices in memory (A and @), only one matrix is required.

The Crout’s and Gauss’ algorithms are only two of numerous algorithms
for LU factorization. Other methods include Doolittle and bifactorization
algorithms [20], [26], [49]. Most of these algorithms require similar numbers
of multiplications and divisions and only differ slightly in performance when
implemented on traditional serial computers. However, these algorithms differ
considerably when factors such as memory access, storage, and parallelization
are considered. Consequently, it is wise to choose the factorization algorithm
to fit the application and the computer architecture upon which it will be
implemented.

2.3 Condition Numbers and Error Propagation

The Gaussian elimination and LU factorization algorithms are considered di-
rect methods because they calculate the solution vector * = A~'b in a finite
number of steps without an iterative refinement. On a computer with infinite
precision, direct methods would yield the exact solution z*. However, since
computers have finite precision, the solution obtained has limited accuracy.
The condition number of a matrix is a useful measure for determining the level
of accuracy of a solution. The condition number of the matrix A is generally
defined as

k(A) = Amaz (2.41)
/\min
where \jpqz and Ay, denote the largest and smallest eigenvalues of the matrix
AT A. These eigenvalues are real and non-negative regardless of whether the
eigenvalues of A are real or complex.

The condition number of a matrix is a measure of the linear independence
of the eigenvectors of the matrix. A singular matrix has at least one zero
eigenvalue and contains at least one degenerate row (i.e., the row can be
expressed as a linear combination of other rows). The identity matrix, which
gives rise to the most linearly independent eigenvectors possible and has every
eigenvalue equal to one, has a condition number of 1. If the condition number
of a matrix is much much greater than one, then the matrix is said to be ill
conditioned. The larger the condition number, the more sensitive the solution
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process is to slight perturbations in the elements of A and the more numerical
error likely to be contained in the solution.

Because of numerical error introduced into the solution process, the com-
puted solution # of equation (2.1) will differ from the exact solution z* by
a finite amount Axz. Other errors, such as approximation, measurement, or
round-off error, may be introduced into the matrix A and vector b. Gaussian
elimination produces a solution that has roughly

tlogyo 8 — logio k(A) (2.42)

correct decimal places in the solution, where ¢ is the bit length of the man-
tissa (¢ = 24 for a typical 32-bit binary word), 3 is the base (8 = 2 for binary
operations), and & is the condition number of the matrix A. One interpre-
tation of equation (2.42) is that the solution will lose about log;, ~ digits of
accuracy during Gaussian elimination (and consequently LU factorization).
Based upon the known accuracy of the matrix entries, the condition number,
and the machine precision, the accuracy of the numerical solution & can be
predicted [35].

2.4 Relaxation Methods

Relaxation methods are iterative in nature and produce a sequence of vectors
that ideally converge to the solution z* = A~!b. Relaxation methods can be
incorporated into the solution of equation (2.1) in several ways. In all cases,
the principal advantage of using a relaxation method stems from not requiring
a direct solution of a large system of linear equations and from the fact that the
relaxation methods permit the simulator to exploit the latent portions of the
system (those portions which are relatively unchanging at the present time)
effectively. In addition, with the advent of parallel-processing technology,
relaxation methods lend themselves more readily to parallel implementation
than do direct methods. The two most common relaxation methods are the
Jacobi and the Gauss-Seidel methods [56].

These relaxation methods may be applied for the solution of the linear

system
Az =1b (2.43)

A general approach to relaxation methods is to define a splitting matriz M
such that equation (2.43) can be rewritten in equivalent form as

Mx=(M-A)xz+b (2.44)
This splitting leads to the iterative process

Mkafl:(M—A)xk-i-b k=1,...,0 (2.45)
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where k is the iteration index. This iteration produces a sequence of vectors
xb 22, ... for a given initial guess 2°. Various iterative methods can be de-
veloped by different choices of the matrix M. The objective of a relaxation
method is to choose the splitting matrix M such that the sequence is easily
computed and the sequence converges rapidly to a solution.

Let A be split into L + D + U, where L is strictly lower triangular, D is a
diagonal matrix, and U is strictly upper triangular. Note that these matrices
are different from the L and U obtained from LU factorization. The vector
x can then be solved for in an iterative manner using the Jacobi relaxation

method,

" =D ((L+U)a" —b) (2.46)
or identically in scalar form,
" /a b

k+1 ij\ k i .
ghtl = )b+ = 1<i<n, k>0 2.47
! ; (%i) T ay (247)
In the Jacobi relaxation method, all of the updates of the approximation
vector zFt1 are obtained by using only the components of the previous ap-

proximation vector ¥. Therefore this method is also sometimes called the

method of simultaneous displacements.
The Gauss-Seidel relaxation method is similar:

okt = —(L+ D)™ (U2* — 1) (2.48)

or in scalar form

i—1 n
k+1 _ }: Qij k+1 Z Aij K, bi .

j=1 j=it1 "

The Gauss-Seidel method has the advantage that each new update =¥ relies
only on previously computed values at that iteration: x’f“, x§+l, ceey xffll.
Since the states are updated one-by-one, the new values can be stored in the
same locations held by the old values, thus reducing the storage requirements.

Since relaxation methods are iterative, it is essential to determine under

what conditions they are guaranteed to converge to the exact solution
z*=A"1 (2.50)

It is well known that a necessary and sufficient condition for the Jacobi re-
laxation method to converge given any initial guess x( is that all eigenvalues
of
A
M;=-D Y (L+U) (2.51)

must lie within the unit circle in the complex plane [56]. Similarly, the eigen-
values of R
Mgs=—(L+D)'U (2.52)
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must lie within the unit circle in the complex plane for the Gauss-Seidel re-
laxation algorithm to converge for any initial guess zg. In practice, these
conditions are difficult to confirm. There are several more general conditions
that are easily confirmed under which convergence is guaranteed. In particu-
lar, if A is strictly diagonally dominant, then both the Jacobi and Gauss-Seidel
methods are guaranteed to converge to the exact solution.

The initial vector xg can be arbitrary; however if a good guess of the solution
is available it should be used for xy to produce more rapid convergence to
within some pre-defined tolerance.

In general, the Gauss-Seidel method converges faster than the Jacobi for
most classes of problems. If A is lower-triangular, the Gauss-Seidel method
will converge in one iteration to the exact solution, whereas the Jacobi method
will take n iterations. The Jacobi method has the advantage, however, that
at each iteration, each xf“ is independent of all other x?“ for j # 4. Thus
the computation of all xf“ can proceed in parallel. This method is therefore
well suited to parallel processing [36].

Both the Jacobi and Gauss-Seidel methods can be generalized to the block-
Jacobi and block-Gauss-Seidel methods where A is split into block matrices
L + D + U, where D is block diagonal and L and U are lower- and upper-
block triangular respectively. The same necessary and sufficient convergence
conditions exist for the block case as for the scalar case, that is, the eigenvalues
of M; and Mg must lie within the unit circle in the complex plane.

Example 2.5

Solve

~10 2 3 6 1
0-9 1 4 2
2 6-12 2|77 |3 (2.53)
31 0-8 4

for = using (1) the Gauss-Seidel method, and (2) the Jacobi method.

Solution 2.5 The Gauss-Seidel method given in equation (2.49) with the
initial vector z = [0 0 0 0] leads to the following updates:
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X1 X2 xrs3 X4
0.0000  0.0000  0.0000  0.0000
-0.1000 -0.2222 -0.3778 -0.5653
-0.5969 -0.5154 -0.7014 -0.7883
-0.8865 -0.6505 -0.8544 -0.9137
-1.0347 -0.7233 -0.9364 -0.9784
-1.1126 -0.7611 -0.9791 -1.0124
-1.1534 -0.7809 -1.0014 -1.0301
-1.1747  -0.7913 -1.0131 -1.0394
-1.1859 -0.7968 -1.0193 -1.0443
10 [ -1.1917 -0.7996 -1.0225 -1.0468
11 [ -1.1948 -0.8011 -1.0241 -1.0482
12 [ -1.1964 -0.8019 -1.0250 -1.0489
13 [ -1.1972 -0.8023 -1.0255 -1.0492
14 1 -1.1976 -0.8025 -1.0257 -1.0494
15 -1.1979 -0.8026 -1.0259 -1.0495
16 | -1.1980 -0.8027 -1.0259 -1.0496

© 00O U WND =&

The Gauss-Seidel iterates have converged to the solution
x =[—-1.1980 — 0.8027 —1.0259 — 1.0496]T

From equation (2.47) and using the initial vector = [0 0 0 0], the following
updates are obtained for the Jacobi method:

x1 €2 €3 T4
0.0000  0.0000  0.0000 0.0000
-0.1000 -0.2222 -0.2500 -0.5000
-0.5194 -0.4722 -0.4611 -0.5653
-0.6719 -0.5247 -0.6669 -0.7538
-0.8573 -0.6314 -0.7500 -0.8176
-0.9418 -0.6689 -0.8448 -0.9004
-1.0275 -0.7163 -0.8915 -0.9368
-1.0728 -0.7376 -0.9355 -0.9748
-1.1131  -0.7594 -0.9601 -0.9945
10 | -1.1366 -0.7709 -0.9810 -1.0123
11 | -1.1559 -0.7811 -0.9936 -1.0226
12 1 -1.1679 -0.7871 -1.0037 -1.0311
13 | -1.1772 -0.7920 -1.0100 -1.0363
14 | -1.1832 -0.7950 -1.0149 -1.0404
15| -1.1877 -0.7974 -1.0181 -1.0431
16 | -1.1908 -0.7989 -1.0205 -1.0451
17 1 -1.1930 -0.8001 -1.0221 -1.0464
18 | -1.1945 -0.8009 -1.0233 -1.0474
19 | -1.1956 -0.8014 -1.0241 -1.0480
20 | -1.1963 -0.8018 -1.0247 -1.0485
21 | -1.1969 -0.8021 -1.0250 -1.0489
22 | -1.1972 -0.8023 -1.0253 -1.0491
23 | -1.1975 -0.8024 -1.0255 -1.0492
24 | -1.1977 -0.8025 -1.0257 -1.0494
25 | -1.1978 -0.8026 -1.0258 -1.0494

© 00Uk WN =&
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10" F

T T T
— - Gauss-Seidel
N — Jacobi

100 F \

Error (x-x)

10°F \

107 \

é 1‘0 15 2‘0 25
Number of iterations
FIGURE 2.3
Convergence rates of the Gauss-Seidel and Jacobi methods

The Jacobi iterates have converged to the same solution as the Gauss-Seidel
method. The error in the iterates is shown in Figure 2.3 on a semi-log scale,
where the error is defined as the maximum |(z¥ — 27)| for all i = 1,... 4.
Both the Gauss-Seidel and the Jacobi methods exhibit linear convergence,
but the Gauss-Seidel converges with a steeper slope and will therefore reach
the convergence tolerance sooner for the same initial condition. B

Example 2.6
Repeat Example 2.2 using the Jacobi iterative method.

Solution 2.6 Repeating the solution procedure of Example 2.5 yields the
following iterations for the Jacobi method:

T T2 T3 T4

0 0 0 0

1.0000 1.0000 0.2000 0.2500
-4.8000 -2.1500  -1.6000 -2.8500
36.6500 22.3500 9.8900 14.9250
-225.0100 -136.8550 -66.4100 -110.6950

U W N | &

Obviously these iterates are not converging. To understand why they are
diverging, consider the iterative matrix for the Jacobi matrix:

My=-D"'(L+U)
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0.00 —3.00 —4.00 —8.00
—2.00 0.00 —2.00 —3.00
—0.80 —0.60 0.00 —1.60
—2.25 -0.50 —1.75 0.00

The eigenvalues of M are
—6.6212
4.3574
1.2072
1.0566

which are all greater than one and lie outside the unit circle. Therefore, the
Jacobi method will not converge to the solution regardless of choice of initial
condition and cannot be used to solve the system of Example 2.2. B

If the largest eigenvalue of the iterative matrix M; or Mgg is less than,
but almost, unity, then the convergence may proceed very slowly. In this case
it is desirable to introduce a weighting factor w that will improve the rate of
convergence. From

gl = —(L+D)! (Uz* ) (2.54)

it follows that
oM = 2F = DV (LaF 4 (D + U) 2F — b) (2.55)
A new iterative method can be defined with the weighting factor w such that
2 = aF — D (La 4 (D + U) 2F — b) (2.56)

This method is known as the successive overrelazation (SOR) method with
relaxation coefficient w > 0. Note that if the relaxation iterates converge,
they converge to the solution z* = A~'b. One necessary condition for the
SOR method to be convergent is that 0 < w < 2 [27]. The calculation of
the optimal value for w is difficult, except in a few simple cases. The optimal
value is usually determined through trial and error, but analysis shows that
for systems larger than n = 30, the optimal SOR can be more than forty
times faster than the Jacobi method [27]. The improvement on the speed of
convergence often improves as n increases.

2.5 Conjugate Gradient Methods

Another common iterative method for solving Ax = b is the conjugate gradi-
ent method. This method can be considered a minimization method for the

function
E(z) = ||Az — b))? (2.57)
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FIGURE 2.4
The conjugate gradient method

along a succession of rays. One attractive feature of this method is that it
is guaranteed to converge in at most n steps (neglecting round-off error) if
the A matrix is positive definite. The conjugate gradient method is most
frequently used instead of Gaussian elimination if the A matrix is very large
and sparse, in which case the solution may be obtained in less than n steps.
This is especially true if the A matrix is well conditioned. If the matrix is ill
conditioned, then round-off errors may prevent the algorithm from obtaining
a sufficiently accurate solution after n steps.

In the conjugate gradient method, a succession of search directions py is
employed and a parameter oy, is computed such that f (2% — agpy) is min-
imized along the pj direction. Upon setting z**! equal to =¥ — aypy, the
new search direction is found. As the conjugate gradient method progresses,
each error function is associated with a specific ray, or orthogonal expansion.
Therefore the conjugate gradient method is reduced to the process of generat-
ing the orthogonal vectors and finding the proper coefficients to represent the
desired solution. The conjugate gradient method is illustrated in Figure 2.4.
Let 2* denote the exact (but unknown) solution, z* an approximate solution,
and Az*F = z¥ — *. Given any search direction p¥, the minimal distance from
the line to z* is found by constructing Az*+! perpendicular to z*. Since the
exact solution is unknown, the residual is made to be perpendicular to p*.
Regardless of how the new search direction is chosen, the norm of the residual
will not increase.

All iterative methods for solving Az = b define an iterative process such
that

2FH = 2F 4 o pra (2.58)

where z#*! is the updated value, oy is the steplength, and p; defines the

direction € R" in which the algorithm moves to update the estimate.
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Let the residual, or mismatch, vector at step k be given by

re = Az* — b (2.59)
and the error function given by
By, (%) = ||Az* —b||” (2.60)
Then the coefficient that minimizes the error function at step &+ 1 is
[E s
Qpy1 = —— = (2.61)
[Apxal®

This has the geometric interpretation of minimizing Ej1 along the ray defined
by pi+1. Further, an improved algorithm is one that seeks the minimum of
Ej11 in a plane spanned by two direction vectors, such that

2" =2 + app (pkr + Ber10okg1) (2.62)

where the rays prp+1 and ogy1 span a plane in R™. The process of select-
ing direction vectors and coefficients to minimize the error function Fjy is
optimized when the chosen vectors are orthogonal, such that

(Aprt1, Aog1) =0 (2.63)

where (-) denotes inner product. Vectors that satisfy the orthogonality con-
dition of equation (2.63) are said to be mutually conjugate with respect to
the operator AT A, where AT is the conjugate transpose of A. One method
of choosing appropriate vectors is to choose 041 as a vector orthogonal to
Pk, thus eliminating the need to specify two orthogonal vectors at each step.
While this simplifies the procedure, there is now an implicit recursive depen-
dence for generating the p vectors.

Conjugate Gradient Algorithm for Solving Az =b

Initialization: Let k = 0, and

ro = Az® —b (2.64)
po = —ATrg (2.65)
While ||| > e
(S
A1 = 5 (2.66)
(v
2P =gk 4 Qkt1Pk (2.67)
o1 = AzFTl —p (2.68)
A7 |
Bipr = - (2.69)
|AT 7
prr1 = —ATrii1 + Bryipr (2.70)

k=k+1 (2.71)
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For an arbitrary nonsingular positive definite matrix A, the conjugate gra-
dient method will produce a solution in at most n steps (neglecting round-off
error). This is a direct consequence of the fact that the n direction vectors
00, P1, - - - span the solution space. Finite step termination is a significant ad-
vantage of the conjugate gradient method over other iterative methods such
as relaxation methods.

Example 2.7
Repeat Example 2.5 using the conjugate gradient method.

Solution 2.7 The problem of Example 2.5 is repeated here for convenience:
Solve

—-10 2 3 6 1
0-9 1 4 2
2 6-12 2|77 |3 (2.72)
3 1 0-8 4
with 20 =[0000]".
Initialization: Let k=1, and
-1
ro = Az’ —b= :; (2.73)
—4
8
6
pPo = —ATT‘Q = _31 (274)
—12
The initial error is
Eo = ||rol]? = (5.4772)% = 30 (2.75)
Iteration 1
ATp|?
ap = M — 0.0049 (2.76)
[ Apol|
0.0389
0.0292
1_.0 _
=2+ aopo = | 507 (2.77)
—0.0583
—2.1328
a1l g | —2.6466
ry=Ax —b= 10553 (2.78)

—3.3874
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[
By = 1—— =0.1613 (2.79)
[[ATro]|
—7.7644
—8.8668
pP1 = —AT’I"l + B1p0 = _8.6195 (280)
—3.5414
and the error is
By = ||r? = (4.9134) = 24.1416 (2.81)
Similarly for iterations 2—4:
k| ay zk Th B, Pk [EA
[—0.32117 [—1.53917 [ —24.9948 7
—0.3820 —0.0030 —17.4017
21 0.0464 —0.5504 0.9954 2.5562 —14.7079 3.8895
| —0.2225 | | —3.5649 | | —28.7765 |
[—0.91337 [—1.57797 [—33.51957
—0.7942 —0.6320 —1.0021
31 0.0237 0.8988 _0.6146 0.7949 14,9648 1.8322
| —0.9043 | | —0.2998 | | —17.1040 |
[—1.19817 0.0000 0.0000
—0.8027 0.0000 0.0000
41 0.0085 —1.0260 0.0000 0.0000 0.0000 0.0000
| —1.0496 | 0.0000 0.0000

The iterations converged in four steps as the algorithm guarantees. B

Unfortunately for a general linear system, the conjugate gradient method
requires significantly more multiplications and divisions than does the LU
factorization method. The conjugate gradient method is more numerically
competitive for matrices that are very large and sparse or that have a special
structure that cannot be easily handled by LU factorization. In some cases,
the speed of convergence of the conjugate gradient method can be improved
by preconditioning.

As seen with the Gauss-Seidel and Jacobi iteration, the convergence rate
of iterative algorithms is closely related to the eigenvalue spectrum of the
iterative matrix. Consequently, scaling or matrix transformation that converts
the original system of equations into one with a better eigenvalue spectrum
might significantly improve the rate of convergence. This procedure is known
as preconditioning. A number of systematic approaches for sparse-matrix
preconditioning have been developed in which the basic approach is to convert
the system

Ar=b

into an equivalent system

M YAz =M1
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where M~! approximates A~!. For example, one such approach might be
to use an incomplete LU factorization, where the LU factorization method is
applied but all fills are neglected. If the A matrix is diagonally dominant, a
simple approximation to M ! is

1
A(1,1)

(2.82)

A(n,n)

This preconditioning strategy scales the system of equations so that the entries
along the main diagonal are all equal. This procedure can compensate for
orders-of-magnitude differences in scale. Note that scaling will not have any
effect on matrices that are inherently ill conditioned.

Example 2.8
Repeat Example 2.7 using a preconditioner.

Solution 2.8 Let M ~! be defined as in equation (2.82). Thus

L

10 1
M~ = B A (2.83)
T 12
_1
8
1.0000 —0.2000 —0.3000 —0.6000
, -1, | 0.0000 1.0000—-0.1111 —0.4444
A= MTA= 101667 —0.5000 10000 —0.1667 (2.84)
—0.3750 —0.1250  0.0000 1.0000
—0.1000
bV =M"1b= :83?33 (2.85)
—0.5000

Solving A’x = b’ using the conjugate gradient method yields the following set
of errors:
L
0.6098
0.5500
0.3559
0.1131
0.0000

=W N = O

Although it takes the same number of iterations to converge, note that the
errors for k < 4 are much smaller than in Example 2.7. For large systems, it is
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conceivable that the error would be decreased sufficiently rapidly to terminate
the iterations prior to the n-th step. This method is also useful if only an
approximate solution to x is desired. ®

2.6 Generalized Minimal Residual Algorithm (GMRES)

If the matrix A is neither symmetric nor positive definite, then the term

(Aprs1, Aoky1)

is not guaranteed to be zero and the search vectors are not mutually orthog-
onal. Mutual orthogonality is required to generate a basis of the solution
space. Hence this basis must be explicitly constructed. The extension of the
conjugate gradient method, called the Generalized Minimal Residual Algo-
rithm (GMRES), minimizes the norm of the residual in a subspace spanned
by the set of vectors

r0, Ar0, A%0 ., Ak=1,0

where vector 70 is the initial residual 7 = ||b — A2°||, and the k-th approx-
imation to the solution is chosen from this space. This subspace, a Krylov
subspace, is made orthogonal by the well-known Gram-Schmidt procedure,
known as the Arnoldi process when applied to a Krylov subspace [37]. At
each step k, the GMRES algorithm applies the Arnoldi process to a set of k
orthonormal basis vectors for the kth Krylov subspace to generate the next
basis vector. Arnoldi methods are described in greater detail in Section 7.3.
At each step, the algorithm multiplies the previous Arnoldi vector v; by A
and then orthonormalizes the resulting vector w; against all previous v;’s.
The columns V' = [v1, va,...,vx] form an orthonormal basis for the Krylov
subspace and H is the orthogonal projection of A onto this space.

An orthogonal matrix triangularization such as the Arnoldi method consists
in determining an n X n orthogonal matrix @ such that

QT = ﬁf] (2.86)

where R is an m X m upper triangular matrix R. Then the solution process
reduces to solving the triangular system Rx = Py, where P consists of the
first m rows of Q.

To clear one element at a time to upper triangularize a matrix, the Given’s
rotation can be applied. The Given’s rotation is a transformation based on
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the matrix

0... 0 ...0...1

35

(2.87)

with properly chosen cn = cos(¢) and sn = sin(¢) for some rotation angle ¢

can be used to zero the element Ay;.

One of the difficulties with the GMRES methods is that as k increases,
the number of vectors requiring storage increases as k and the number of
multiplications as %k2n (for a n x n matrix). To remedy this difficulty, the
algorithm can be applied iteratively, i.e. it can be restarted every m steps,
where m is some fixed integer parameter. This is often called the GMRES(m)

algorithm.
GMRES(m) Algorithm for Solving Az =

Initialization:

Let £ =0, and

ro= Az —b

e1=1[100...0"

While ||rg]| > € and k < kpax, set

J=1
v =1/
s = [rllex

cs=1[000...07
sn=[000...0"

While 57 < m,

1. Arnoldi process

a) form the matrix H such that H(i,j) = (Avj)T vy, 1=1,...

(c) Set H(j+1,j) = [lw]|

(a)
(b) Let w = Av; — S30_, H(i,j)vi
)
(d) Set vjt1 =w/[w]|
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2. Givens rotation

(a) Compute

H(i+1,j5 —sn(i) cs(é) | | HGE+1,7)
i=1,...,5-1
(b) Set
(i) - H(i.5)
VHG+1,5)° + H(G,j)?

VHG+1,7)2+H(jj)?
(c) Approximate residual norm

a = cs(j)s(j)
s(j +1) = —sn(j)s(j)
s(j) = a
error = |s(j + 1)]
(d) Set

H(j,7) = es(G)H (5, 7) +sn()H (G +1,5)
H(j+1,j)=0

3. If error < ¢

(a) Solve Hy = s for y

(b) Update approximation

r=z—-Vy

(¢) Method has converged. Return.
4. Set j=75+1
5. If j = m and error > ¢ (restart GMRES)

(a) Set s=[100 ... 0]

(b) Solve Hy = s for y

(c) Calculate z =x — Vy

(d) Calculate r = Az —b
)

(e) Set k=k+1
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Example 2.9
Repeat Example 2.5 using the GMRES method.

Solution 2.9 The problem of Example 2.5 is repeated here for convenience:
Solve

(2.88)

with 20 = [0000]". Let e = 1073,

j=1 Solving the Arnoldi process yields

[ —4.0333 0
6.2369 0

0 0

0 0

[ —0.1826 —0.9084
—0.3651 —0.2654
—0.5477 0.0556

| —0.7303 0.3181

OO OO
OO OO

OO OO
OO OO

Applying the Given’s rotation yields
cs = [—0.5430 00 0]
sn = [0.8397 00 0]

74274 0 0 0
0 0 0 0
i = 0 0 0 0
0 0 0 0

s = [~2.9743 —4.599300]"

Since error (= |s(2)| = 4.5993) is greater than e, j = j + 1 and repeat.
j=2 Solving the Arnoldi process yields

[7.4274  2.6293
0 —12.5947
0 1.9321
0 0 0

[ —0.1826 —0.9084 —0.1721
—0.3651 —0.2654  0.6905
—0.5477 0.0556 —0.6728
| —0.7303 0.3181 0.2024

o O O
o O OO

o o oo
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Applying the Given’s rotation yields
cs = [—0.5430 0.9229 0 0}
sn = [0.8397 0.3850 0 0]

7.4274 —12.0037 0 0

0 5.0183 0 0

H = 0 0 0 0
0 0 0 0

T

s = [—2.9743 —4.2447 1.7708 0
Since error (= |s(3)] = 1.7708) is greater than ¢, j = j + 1 and repeat.

j=3 Solving the Arnoldi process yields

[7.4274 —12.0037 —3.8697 0
0 5.0183 —0.2507 0
0

H = 0 0 —13.1444
I 0 0 26872 0
[—0.1826 —0.9084 —0.1721 —0.3343
v | ~0:3651 —0.2654 0.6905 0.5652

—0.5477 0.0556 —0.6728 0.4942
| —0.7303 0.3181 0.2024 —0.5697

Applying the Given’s rotation yields
cs = [—0.5430 0.9229 —0.9806 O]
sn = [0.8397 0.3850 0.1961 0]

7.4274 —12.0037 1.8908 0

- 0 5.0183 —1.9362 0
0 0 13.7007 0

0 0 0 0

s = [~2.9743 —4.2447 —1.7364 —0.3473] "

Since error (= |s(4)| = 0.3473) is greater than ¢, j = j + 1 and repeat.

j=4 Solving the Arnoldi process yields

[7.4274 —12.0037 1.8908 1.4182
0 5.0183 —1.9362 0.5863
0 0 13.7007 —1.4228
0 0 0 —9.2276

[ —0.1826 —0.9084 —0.1721 —0.3343 0.7404
—0.3651 —0.2654 0.6905 0.5652 0.2468
—0.5477 0.0556 —0.6728 0.4942 0.6032

| —0.7303  0.3181 0.2024 —0.5697 0.1645

H =
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Applying the Given’s rotation yields

cs = [—0.5430 0.9229 —0.9806 1.0000]
sn = [0.8397 0.3850 0.1961 0.0000]

7.4274 —12.0037 1.8908 —0.2778
0  5.0183 —1.9362 —1.9407
0 0 13.7007 —1.0920
0 0 0 9.1919

s = [~2.9743 —4.2447 ~1.7364 —0.3473 0.0000] "

Since error (= |s(5)| = 0), the iteration has converged.

Solving for y from Hy = s yields

~1.8404
~0.9105
Y= 01207 (2.89)

—0.0378

Solving for x from
r=x—-Vy (2.90)

yields
—1.1981
—0.8027
= —1.0260 (2.91)

—1.0496

which is the same as the previous example. B
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2.7 Problems

1. Show that the number of multiplications and divisions required in the
LU factorization of an n x n square matrix is n(n? — 1)/3.

2. Consider the system Ax = b, where

1
ii=— t,7=1,...,4
a;j P i,]

and
=
bi = § Z (227
Jj=1
Using only four decimal places of accuracy, solve this system using LU
factorization

(a) no pivoting

(b) partial pivoting

Comment on the differences in solutions (if any).

=[]

does not have an LU factorization.

3. Prove that the matrix

4. Assuming that an LU factorization of A is available, write an algorithm
to solve the equation z7A = b7

5. For the following matrix, find A = LU (no pivoting) and PA = LU
(with partial pivoting)

(a)

6 —22 4
12 -84 10
A=1 3-133 3
6 42-18
(b)
A:

0 = NN
b i
c,oc‘wq;w
S N = Ot
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6.

7.

10.

11.

Write an LU factorization-based algorithm to find the inverse of any
nonsingular matrix A.
Solve the system of problem 5(b) with the vector
1
b =

— = =

a) Using LU factorization and forward/backward substitution

—_ T

¢
d

)

b) Using a Gauss-Jacobi iteration. How many iterations are required?
) Using a Gauss-Seidel iteration. How many iterations are required?
)

—

Using the Conjugate Gradient method. How many iterations are
required?
(e) Using the GMRES method. How many iterations are required?

Use a starting vector of

and a convergence error of 107° for the iterative methods.

Apply the Gauss-Seidel iteration to the system

A 0.96326 0.81321
~ | 0.81321 0.68654

, _ [0-88824
= | 0.74988

Use 2° = [0.33116 0.70000]7 and explain what happens.

Solve the system of equations in problem 2 using the conjugate gradient
method.

Solve the system of equations in problem 2 using the GMRES method.

Consider an n X n tridiagonal matrix of the form

a —1
-1 a -1
-1 a —1
-1 a -1
-1 a —1
-1 a
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where a is a real number.
(a) Verify that the eigenvalues of T, are given by
Aj=a—2cos(j0) j=1,...,n

where

(b) Let a = 2.
i. Will the Jacobi iteration converge for this matrix?
ii. Will the Gauss-Seidel iteration converge for this matrix?

12. An alternative conjugate gradient algorithm for solving Az = b may
be based on the error functional Ej, (z*) = (2% — z,2% — x) where ()
denotes inner product. The solution is given as

a:]”l = xk + arog
Using 01 = —ATrg and o417 = —ATr, + Broy, derive this conjugate
gradient algorithm. The coefficients oy and (i can be expressed as
2
el
Oft1 = —5
okl
2
_Areall
Brt1 = ———
el

Repeat Example 2.7 using this conjugate gradient algorithm.

13. Write a subroutine with two inputs (A, flag) that will generate for any
non-singular matrix A, the outputs (@, P) such that if
o flag=0, A=LUP+1
e flag=1, PA=LU

where
111 0 0...0 1U12U13...U1n
121 122 0...0 01 U23 ... Ugn
L = l31 132 133... 0 and U = 00 1 ... Usp
lpi ln2 bz - lan 00 0 ...1

and
Q=L+U-1
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14. For the following non-singular matrices, use the subroutine of Problem
13 and obtain matrices P and @ in each of the following cases:

(a)

001
314
210

10719001
0 014
0 210
1 000

15. Write a subroutine with two inputs (A,b)that will generator for any
non-singular matrix A, the output (z) such that

Ax =10

using forward and backward substitution. This subroutine should in-
corporate the subroutine developed in Problem 13.

16. Using the subroutines of Problems 13 and 15, solve the following system
of equations

25611 [x 1
4682 | [x| |1
4370 |as|” |1
1263 4 | |4 1
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Systems of Nonlinear Equations

Many systems can be modeled generically as
F(z) =0 (3.1)

where x is an n-vector and F' represents a nonlinear mapping with both its
domain and range in the n-dimensional real linear space R™. The mapping F'
can also be interpreted as being an n-vector of functions

fl (xl,xg,...,xn)
F(x) _ f2 (xlax2:7"'7xn) —0 (32)
o (@1,22,...,20)

where at least one of the functions is nonlinear. Each function may or may not
involve all n states x;, but it is assumed that every state appears at least once
in the set of functions. The solution z* of the nonlinear system cannot, in gen-
eral, be expressed in closed form. Thus nonlinear systems are usually solved
numerically. In many cases, it is possible to find an approximate solution &
arbitrarily close to the actual solution z*, by replacing each approximation
with successively better (more accurate) approximations until

F (%) =~0.

Such methods are usually iterative. An iterative solution is one in which an
initial guess (2°) to the solution is used to create a sequence z°, z!, 22, ...
that (hopefully) converges arbitrarily close to the desired solution x*.

Three principal issues arise with the use of iterative methods, namely

1. Is the iterative process well defined? That is, can it be successively
applied without numerical difficulties?

2. Do the iterates (i.e., the sequence of updates) converge to a solution of
equation (3.1)7 Is the solution the desired solution?

3. How economical is the entire solution process?

The complete (or partial) answers to these issues are enough to fill several
volumes, and as such cannot be discussed in complete detail in this chapter.

45
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These issues, however, are central to the solution of nonlinear systems and
cannot be fully ignored. Therefore this chapter will endeavor to provide suffi-
cient detail for the reader to be aware of the advantages (and disadvantages)
of different types of iterative methods without providing exhaustive coverage.

3.1 Fixed Point Iteration

Solving a system of nonlinear equations is a complex problem. To better
understand the mechanisms involved in a large-scale system, it is instructive
to first consider the one dimensional, or scalar, nonlinear system

f(z) =0. (3.3)

One approach to solving any nonlinear equation is the tried-and-true “trial
and error” method that most engineering and science students have used at
one time or another in their careers.

Example 3.1
Find the solution to
fx)=2®>-524+4=0 (3.4)

Solution 3.1 This is a quadratic equation that has a closed form solution.
The two solutions are

S5+V(=5)-(#H) _

* *
l’l,f,CQ =

If a closed form solution did not exist, however, one approach would be to
use a trial and error approach. Since the solution occurs when f(z) = 0, the
value of f(x) can be monitored and used to refine the estimates to x*.

k|l f(z)
0] 0 0-0+4=4>0
1| 2 4-10+4=-2<0

2105 025-25+4=17>0
3115 226-75+4=-125<0

By noting the sign of the function and whether or not it changes sign, the
interval in which the solution lies can be successively narrowed. If a function
f(z) is continuous and f(a)- f(b) < 0, then the equation f(x) = 0 has at least
one solution in the interval (a,bd). Since f(0.5) > 0 and f(1.5) < 0 it can be
concluded that one of the solutions lies in the interval (0.5,1.5). m
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This process, however, tends to be tedious and there is no guidance to
determine what the next guess should be other than the bounds established
by the change in sign of f(z). A better method would be to write the sequence
of updates in terms of the previous guesses. Thus, an iterative function can
be defined as:

I: 2t =g(¥), k=1,...,00 (3.5)

This is known as a fixed-point iteration because at the solution

v = g(a") (3.6)

Example 3.2
Find the solution to equation (3.4) using a fixed point iteration.

Solution 3.2 Equation (3.4) can be rewritten as

x2+4
5

Adopting the notation of equation (3.5), the iterative function becomes

Using this iterative function, the estimates to z* are:

E o ak g (a:k)

0 0 0 =038

1 08 2641 —0.928

2 0.928 085041 — 971

3 0971 224341 — 0,989

It is obvious that this sequence is converging to the solution z* = 1.
Now consider the same example, except with a different initial guess:

R g (;vk)

0 5 B =538
1 58 33844 7598

2 7.528 5007 — 12134
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| _ X2+4
5 }/g(X) 5
4 — y=x
3 — X0
)
1
Xr= 300 f(X)=x%-5x+4
T / /
0 } R
0 5 6 X

FIGURE 3.1
Graphical interpretation of the fixed point iteration

In this case, the iterates are increasing rapidly and after a few more iter-
ations would approach infinity. In this case, it is said that the iteration is
diverging. ®

This example brings up two very important points: will a sequence of it-
erates converge and, if so, to what solution will they converge? In order to
address these questions, consider first a graphical interpretation of Example
3.2. Plotting both sides of the function in equation (3.7) yields the two lines
shown in Figure 3.1.

These two lines intersect at the same two points in which the original func-
tion f(xz) = 0. The fixed point iteration works by finding this intersection.
Consider the initial guess 2° shown in Figure 3.1. The function g(x) evalu-
ated at 20 gives the updated iterate x'. Thus a vertical line projected from
20 points to g(2°) and a horizontal line projected from g(z°) gives .

The projection of the function g(z') yields #2. Similar vertical and hori-

zontal projections will eventually lead directly to the point at which the two
lines intersect. In this way, the solution to the original function f(x) can be
obtained.

In this example, the solution x* = 1 is the point of attraction of the fixed
point iteration. A point z* is said to be a point of attraction of an iterative
function I if there exists an open neighborhood Sy of z* such that for all
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FIGURE 3.2
Domain of attraction of z*

initial guesses 2 in the subset Sy of S, the iterates will remain in S and

lim zF = 2* (3.9)
k—o0
The neighborhood Sy is called the domain of attraction of x* [34]. This
concept is illustrated in Figure 3.2 and implies that the iterates of I will
converge to z* whenever 2° is sufficiently close to z*. In Example 3.2, the
fixed point z* = 1 is a point of attraction of

whereas * = 4 is not. The domain of attraction of z* = 1 is all « in the
domain —o0 < = < 4.

It is often difficult to determine a priori whether or not an iteration will
converge. In some cases, a series of iterates will appear to be converging,
but will not approach z* even as k — oco. However, there are a number of
theorems that provide insight as to whether an iteration of z = g(z) will
converge.

Mean Value Theorem:[47] Suppose a function g(x) and its derivative g'(x)
are both continuous in the interval a < x < b. Then there exists at least one
&, a <& <b such that

(3.10)
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YA

9(b)

A

<Y

FIGURE 3.3
Meaning of the mean value theorem

The meaning of this theorem is shown in Figure 3.3. If a function g(z)
is defined in the region between x = a and z = b and is both differentiable
(smooth) and continuous, then a secant line can be drawn between points A
and A’. The slope of this secant line is

g(b) —g(a)
b—a

The mean value theorem states that there is at least one point on the curve,
at x = £ where the tangent to the curve has the same slope as the line AA’.
Rewriting the equation of the mean value theorem as

9(b) = gla) = ¢'(§)(b - a)

k41

then for an successive iterates in which x = b and z* = a, then

g(@* ) = g(a*) = ¢/ (€") (" — a¥) (3.11)

or taking the absoluate values:

|g(™*) — g(a®)] = |g'(€")] | ("1 —2b)] (3.12)

As long as the appropriate £* is used, the mean value theorem can be suc-
cessively applied to each iteration of the sequence. If the entire region which
includes z* as well as all of the 2*, then the derivative ¢/(x) is bounded.
Therefore

lg' (€M) < M (3.13)
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for any k where M is the positive upper bound. Then starting from the initial

guess zY,
|a:2—a:1‘ <M |x1—x0‘ (3.14)
}a:B — 332‘ <M |x2 - xl‘ (3.15)
: 3.16)
|:1ckJrl - xk‘ <M |xk - xkil‘ (3.17)
and by combining yields
|xk+1 — a:k} < M* |zt — 2 (3.18)

Thus for any initial guess z°,

lg'(x)] < M <1 (3.19)

then the iterates will converge.

A similar, but slightly different method of determining whether or not an
iterative process will converge is given by the Ostrowski theorem [34]. This
theorem states that if the iterative process

I: :Ek"’l:g(xk), k=1,...,0

has a fixed point z* and is continuous and differentiable at z*, and if

dg(z™)

ox ‘ <
1, then z* is a point of attraction of I.
Example 3.3

Determine whether * = 1 and z* = 4 are points of attraction of the iterative
function of equation (3.8).

Solution 3.3 The derivative of the iterative process I in equation (3.8) is

9g(x)| _ |2
= |-z
Ox 5
Thus, for z* =1, }%x*| = % < 1 and z* =1 is a point of attraction of I. For
a* =4: |227| = 2 (4) = £ > 1; thus, 2" = 4 is not a point of attraction of I.

There are four possible convergence types for fixed point iterations. These
are shown graphically in Figure 3.4. Figure 3.4 (a) shows what happens if
g'(z) is between 0 and 1. Even if the initial guess z( is far from z*, the
successive values of =¥ approach the solution from one side — this is defined
as monotonic convergence. Figure 3.4 (b) shows the situation when ¢'(z) is
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A
y=x y=x

¥ ox2 X x0 Xt x3 x2 x0

(b) oscillating convergence

y y y=X
»> X » X
/ Xxt X2 x3 xt X0 X x2
(c) monotonic divergence (d) oscillating divergence
FIGURE 3.4

Four possible convergence types in the iteration x = g(z)

between -1 and 0. Even if the initial guess z( is far from x*, the successive
values of z* approach the solution from first one side and then the other
oscillating around the root. This convergence is oscillatory convergence.

Figure 3.4 (c) shows the case when ¢'(z) is greater than 1 leading to mono-
tonic divergence. Figure 3.4 (d) illustrates the case when ¢'(x) < —1 and
|¢’(x)| > 1. This is oscillatory divergence.
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3.2 Newton-Raphson Iteration

Several iterative methods offer more robust convergence behavior than the
simple fixed point iteration described in the previous section. One of the
most widely used iterative methods is the Newton-Raphson iterative method.
This method can also be described by the iterative process

I: :vk"’l:g(xk), k=1,...,0

but frequently offers better convergence properties than the fixed point iter-
ation.
Consider again the scalar nonlinear function

f(@*)=0 (3.20)

Expanding this function in a Taylor’s series expansion about the point z*
yields

f(ﬂi*):f(xk)—kg—i k(a:*—xk)—l—% % (a:*—xk)Q—F...:O (3.21)

xk

x

If it is assumed that the iterates will converge to x* as k — oo, then the

updated guess 2**! can be substituted for 2*, yielding
af 1 0%f 2
E+1y _ k 91 k+1 _  ky, + 9T k+1 _ _k _
f(z )—f(x)—i—axrk(x x)—i—Z!axsz(x ¥) +...=0
(3.22)

If the initial guess is “sufficiently close” to x* and within the domain of at-
traction of *, then the higher order terms of the expansion can be neglected,
yielding

flat) =1 @) + 5L

(" —2F) ~ 0 (3.23)
mk:

1

Solving directly for 2**! as a function of z* yields the following iterative

function:
I: oFtl=gF — [ﬁ

52 ]_ f () (3.24)

which is the well-known Newton-Raphson iterative method.

The Newton-Raphson method also lends itself to a graphical interpretation.
Consider the same function as in Example 3.2 plotted in Figure 3.5. In this
method, the slope of the function evaluated at the current iteration is used to
produce the next guess. For any guess x*, there corresponds a point on the
function f (z*) with slope

xk

of

Ox r=zk
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FIGURE 3.5
Graphical interpretation of the Newton-Raphson method

Therefore, the next guess ¢! is simply the intersection of the slope and the
z-axis. This process is repeated until the guesses are sufficiently close to the
solution *. An iteration is said to have converged at z* if

|f ()] <<

where ¢ is some pre-determined tolerance.

Example 3.4
Repeat Example 3.2 using a Newton-Raphson iteration.

Solution 3.4 Using the Newton-Raphson method of equation (3.24), the
iterative function is given by:
k)Q _ 5k
z z® +4
I: okt = k—(— 3.25
v v 22F — 5 (3:25)
Using this iterative function, the estimates to 2* from an initial guess of z° = 3
are:

ko ok g(xk)
9—1544 _
0 3 3-8 =5
25-2544 _
1 5 5— B854 =42

17.64—-21+4 __
2 4.2 42 1021 _y 19
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A A

f(x)

Y

x0 xt
x2 x3
(@) no real root (b) second derivative f {x) = 0

(c) x? not close enough to root

FIGURE 3.6
Newton-Raphson regions of convergence

Similarly, the estimates to =* from an initial guess of 2° = 2 are:

ko2 g(xk)
4-1044

0 2 2- 50 =0
0—0+4 _

10 0—- %522 =08

.64—4+44
2 0.8 0.8 26441 _ 983

95

In this case, both solutions are points of attraction of the Newton-Raphson

iteration. W

In some cases however, the Newton-Raphson method will also fail to con-
verge. Counsider the functions shown in Figure 3.6. In Figure 3.6 (a), the

function has no real root. In Figure 3.6(b), the function is symmetric around

2* and the second derivative is zero. In Figure 3.6 (c¢), an initial guess of
20 will converge to the solution z*. An initial guess of xg will converge to
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the solution x}. However, an initial guess of 20 will cause the iterates to get
locked-in and oscillate in the region denoted by the dashed box without ever
converging to a solution. This figure supports the assertion that if the initial
guess is too far away from the actual solution, the iterates may not converge.
Or conversely, the initial guess must be sufficiently close to the actual solution
for the Newton-Raphson iteration to converge. This supports the initial as-
sumption used to derive the Newton-Raphson algorithm in that if the iterates
were sufficiently close to the actual solution, the higher-order terms of the
Taylor series expansion could be neglected. If the iterates are not sufficiently
close to the actual solution, these higher-order terms are significant and the
assumption upon which the Newton-Raphson algorithm is based is not valid.

3.2.1 Convergence Properties

Note that the rate of convergence to the solution in Example 3.4 is much
faster than in Example 3.2. This is because the Newton-Raphson method
exhibits quadratic convergence, whereas the fixed-point iteration exhibits only
linear convergence. Linear convergence implies that once the iterates z* are

sufficiently close to the actual solution z*, then the error
ek = }xk — | (3.26)

will approach zero in a linear fashion. The convergence of Examples 3.2 and
3.4 is shown in Figure 3.7. Plotted on a log-scale plot, the error for the fixed
point iteration is clearly linear, whereas the Newton-Raphson error exhibits
quadratic convergence until it becomes too small to plot. Numerous methods
have been proposed to predict the rate of convergence of iterative methods.
Let the error of an iterative function be defined as in equation (3.26). If there
exists a number p and a constant C' # 0 such that

lim =C (3.27)

then p is called the order of convergence of the iterative sequence and C' is
the asympototic error constant. If p = 1, the convergence is said to be linear.
If p = 2, the convergence is quadratic, and if p = 3, the order of convergence
is cubic. The Newton-Raphson method satisfies equation (3.27) with p = 2 if

d’f(z*)
dax?
‘df(z*)

dz

1
2

2 *
where C' # 0 only if & (ﬁﬁ ) £ 0. Thus, for most functions, the Newton-
Raphson method exhibits quadratic convergence.
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0O- Newton-Raphson error
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iteration

FIGURE 3.7
Non-converging iteration (fixed point vs. Newton-Raphson)

3.2.2 The Newton-Raphson for Systems of Nonlinear Equa-
tions

In science and engineering, many applications give rise to systems of equa-
tions such as those in equation (3.2). With a few modifications, the Newton-
Raphson method developed in the previous section can be extended to systems
of nonlinear equations. Systems of equations can similarly be represented by
Taylor series expansions. By making the assumption once again that the ini-
tial guess is sufficiently close to the exact solution, then the multi-dimensional
higher order terms can be neglected, yielding the Newton-Raphson method
for n-dimensional systems:

gkl =gk [J (95’“)]71 F (xk) (3.28)
where
s
T2
r= |73
_iC.n
[ f1(2*
f2 (zF
F (xk) — | fs(a"
£ (2¥)
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and the Jacobian matrix [J (2*)] is given by

rofi 0fi ofi f1 7
Oxr1 Oxs Oxzz "' Oz,
Of2 Ofs Of2 df2
Ox1, Oxs Oxz "' Oz,
[J(a")] = | 2fs 0fs 085 0fs
Oxr, Oxs Oxz "' Oz,
Ofn Ofn Ofn Afn
L Ox1y Oxzo Ox3z " Oz, J

Typically the inverse of the Jacobian [J (:Ck)} is not found directly, but rather
through LU factorization by posing the Newton-Raphson method as

[T (2F)] (2*F! = 2%) = —F (%) (3.29)

which is now in the form Ax = b where the Jacobian is the matrix A, the
function —F (z*) is the vector b, and the unknown = is the difference vector

(z**+1 — z¥). Convergence is typically evaluated by considering the norm of
the function
|F (z")|| <e (3.30)

Note that the Jacobian is a function of ¥ and is therefore updated every
iteration along with F (z*).

Example 3.5
Find the solution to

O:x%+x§—5x1+1 = f1(x1,z2) (3.31)
0=2af—a5 3wy —3 = fo(ry,12) (3.32)

<[]

Solution 3.5 The Jacobian of this system of equations is:

9h Of
J(erm) = | 35 3p | = {2;”21_5 o 3]
oz g2 ry —aly —

with an initial guess of

Iteration 1
The Jacobian and the functions f; and f; are evaluated at the initial con-

dition 0
1 6] |V —3] [-4
L e P A
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Solving this linear system yields

(1)
KR 330
Thus
2V =08+2" =08+3=38 (3.35)
2V =08+ 20 = -08+3=22 (3.36)

The error at iteration 1 is

fi (21,2

fs xgo), a:g))

=12

Iteration 2
The Jacobian and the functions f; and f, are evaluated at x(1)

@)

el -] 1)

Solving this linear system yields

2)
[ o3
Thus

2P = 01798 + 2V = —0.1798 + 3.8 = 3.6202 (3.39)
2P = —0.1847 + 2§ = —0.1847 + 2.2 = 2.0153 (3.40)

The error at iteration 2 is

fl ir1 7xgl)

=1.28
o)

fQ xla
L)

Iteration 3
The Jacobian and the functions f; and f, are evaluated at x(?)

2.2404  4.0307] | 2{¥ — 3.6202 —0.0664 (3.41)
7.2404 —7.0307] | 23 _ 20153 0.0018 '
Solving this linear system yields
P —3.6202] [—0.0102] (3.42)
2 —2.0153 —0.0108 '
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Thus

2% = —0.0102 + 2{? = —0.0102 + 3.6202 = 3.6100 (3.43)
2 = —0.0108 + 25 = —0.0108 4 2.0153 = 2.0045 (3.44)

The error at iteration 3 is

o (2, a8?

fs (2) .(2)

Ty, Ty

= 0.0664

o0

At iteration 4, the functions f; and fo are evaluated at z(®) and yield the
following:

3 3
fi (o, 2 _[-0.221x 1073
£ (e 2@) | | 0012x 1078

Since the norm of this matrix is very small, it can be concluded that the
iterates have converged and

29| [3.6100

9553) ~ 1 2.0045

are within an order of error of 103 of the actual solution. ®

In the solution to Example 3.5, the error at each iteration is

iteration error
0 12.0000
1 1.2800
2 0.0664
3 0.0002

Note that once the solution is sufficiently close to the actual solution, the er-
ror at each iteration decreases rapidly. If the iterations were carried far enough
the error at each iteration would become roughly the square of the previous
iteration error. This convergence behavior is indicative of the quadratic con-
vergence of the Newton-Raphson method.

3.2.3 Modifications to the Newton-Raphson Method

Although the full Newton-Raphson method exhibits quadratic convergence
and a minimum number of iterations, each iteration may require significant
computation. For example, the computation of a full Jacobian matrix requires
n? calculations, and each iteration requires on the order of n® operations
for the LU factorization if the Jacobian is a full matrix. Therefore most
modifications to the Newton-Raphson method propose to reduce either the

calculation or the LU factorization of the Jacobian matrix.
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Consider once again the iterative statement of the Newton-Raphson method:
I: a=ab (7 (M) f (o)
This iterative statement can be written in a more general form as:
I aM =ak — M (M)] 7 f () (3.45)

where M is an n x n matrix that may or may not be a function of 2*. Note
that even if M = J, this iteration will still converge to a correct solution for
z if the function f(x) is driven to zero. So one approach to simplifying the
Newton-Raphson method is to find a suitable substitute matrix M that is
easier to compute than the system Jacobian. One common simplification is

to substitute each of the partial derivative entries gg’: L by a difference approx-
J

imation. For example, a simple approximation might be

af; 1 -
~ [ (o + higed) — 3.46
2 s [ (o he!) = o) (3.40
where ¢/ is the 5" unit vector:
o0
0
oo
0
_0_

where the 1 occurs in the j** row of the unit vector and all other entries are
zero. The scalar h;; can be chosen in numerous ways, but one common choice
is to let hfj = xf — a:?il. This choice for h;; leads to a rate of convergence of
1.62, which lies between quadratic and linear convergence rates.

Another common modification to the Newton-Raphson method is to set M
equal to the Jacobian matrix at occasional intervals. For example, the matrix
M can be re-evaluated whenever the convergence slows down, or at more reg-
ular intervals, such as every other or other third iteration. This modification
is known as the dishonest Newton’s method. An extreme extension of this
method is to set M equal to the initial Jacobian matrix and then to hold it
constant throughout the remainder of the iteration. This is commonly called
the very dishonest Newton’s method. In addition to the reduction in com-
putation associated with the calculation of the matrix, this method also has
the advantage that the M matrix need only be factored into the LU matrices
once since it is a constant. This can save considerable computation time in the
LU factorization process. Similarly, the matrices of the dishonest Newton’s
method need only be factored when the M matrix is re-evaluated.
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3.3 Continuation Methods

Many of the iteration methods described so far will, in general, converge to a
solution z* of f(xz) = 0 only if the initial condition is sufficiently close to z*.
The continuation method approach may be considered to be an attempt to
widen the region of convergence of a given method. In many physical systems,
the problem defined by the mathematical equation f(z) = 0 may in some way
depend in a natural way on a parameter A\ of the system. When this parameter
is set equal to 0, the system fo(x) = 0 has a known solution z°. However, for
varying A, and entire family of functions H (x, \) exist such that:

H(z,0) = fo(z), H(x,1)= f(x) (3.47)

where a solution 2° of H (x,0) = 0 is known, and the equation H (z,1) = 0
is the desired problem to be solved.

Even if f(z) does not depend naturally on a suitable parameter A, a family
of problems satisfying equation (3.47) can be defined by

H(xz,\)=Af(z)+(1—X) folz), Ae]0, 1] (3.48)

when the solution z° of fo (z) = 0 is known. As X varies from 0 to 1, the
family of mappings varies from fy (z) =0 to f1 () = 0 where the solution of
fi(z) = f(z) = 0 is the desired value z! = x*.
As a first approach to obtaining 2* = z!, the interval [0, 1] can be parti-
tioned as
D= <M< X<...<Ay=1

and consider solving the problems

H(z,)\)=0, i=1,...,N (3.49)
and assuming that a Newton-Raphson iteration is used to solve each problem
i in equation (3.49), then the initial condition for the i-th problem is the
solution from H (z, A;—1) = 0. For small enough intervals between ¢ and i+ 1,
this solves the problem of identifying a good initial condition.

The relationship given in equation (3.48) is an example of a homotopy in
which two functions f(z) and fy(z) are embedded in a single continuous func-
tion. Formally, a homotopy between any two functions is a continuous map-
ping f, fo: X = Y:

H:0, ]xX—>Y (3.50)

such that equation (3.47) holds. If such a mapping exists, then it is said that
f is homotopic to fy.

Homotopy functions are used to define a path from the known solution to
a relatively simple problem (fo(z) = 0) to the solution of a more complex
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problem to which the solution is desired (f(x) = 0) . This path comprises the
solutions to a family of problems which represent the continuous deformation
from the simple problem to the desired problem. Continuation methods are
a numerical approach to following the deformation path.

Homotopy continuation methods can be constructed to be exhaustive and
globally convergent, meaning that all solutions to a given system of nonlinear
equations can be found and will converge regardless of choice of initial condi-
tion [58]. Since a homotopy problem is equal to zero at every point A € [0, 1]
along the path, it is therefore equal to zero at A = Ay and A = Ag41 which
are two successive points along the path. This gives:

0=H (2", \) = Aef(2") + (1 = \p) folz") (3.51)
0=H (2", Nes1) = Mo F(@" ) + (1 = Megr) fo(2™T) (3.52)
For paths along the path, the homotopy parameter A\;41 is associated with

the parameter set
o =2k 4 Ax

If the changes in the parameters are small, the functions fo(2**1) and f(x**+1)
can be linearly approximated by using a Taylor series expansion about z¥
and neglecting all terms higher than second order. Applying this technique
to equation (3.52) yields:

Ak + AX) [Fy (2%) Az] + (1= X\ — AN) [fo (2F) + Foo (%) Az] =0 (3.53)

where F, and Fp, are the Jacobians of f(z) and fo(z) with respect to x,
respectively. Subtracting equation (3.51) from equation (3.53) and canceling
like terms yields

0= [Mes1Fe (2%) + (1 = Neg1) Fou (27)] Az + [f (2%) — fo (2F)] AN (3.54)

Using z¢*1 = 2% + Az, equation (3.54) can be rewritten in terms of the
homotopy function to yield the update equation:

~1 0

M=ok ANH, (¥ M) e H (28 M) (3.55)

where
Ak+1 = Ak + A)\
and H, (x,\) is the Jacobian of H (x, A) with respect to x.

Example 3.6
Solve

0= fi(x1,22) = 2f — 323 +3 (3.56)
0= fa(z1,22) = 2122 + 6 (3.57)
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using the homotopic mapping with

0= for (w1, 22) = af — 4 (3.58)
0= foo (1,9) = a3 — 9 (3.59)

Solution 3.6 Set up a homotopy such that

H(z,\) = M(z) + (1 =X\ folz), A€o, 1] (3.60)
0=A(2] =325 +3) + (L —A) (27 — 4) (3.61)
0=A(z1z2+6)+ (1 —A) (25— 9) (3.62)

The continuation method advances the solution via equation (3.55):

AL = 2\F AN (3.63)

k+1 k k k k -1
x x 2z —6x 27 0
] =[] - preo P [ e [E]]
3
2

(21)* = 3(25)% + 3 — ((21)* — 4)
B ) (364
The solution is then refined through the Newton-Raphson solution for a:’f“
and z5 ™ from

0= AT (@2 = 3(25T1)? +3) + (1 — AFFY) ((2§11)2 — 1) (3.65)
0= A (2 ™ +6) + (1= A1) ((2511)% - 9) (3.66)

Starting with A\ = 0 and A = 0.1 yields the easily obtained initial solution
of the system:

:1;2 -
Predicting the values for £ = 1 from equations (3.63) and (3.64) yields:

ri = 2.3941
T3 = 2.7646

Refining the solution via the Newton-Raphson solution to equations (3.65)-
(3.66) yields

T = 2.3628
T3 = 2.7585
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This process is repeated until A = 1 and 1 = —3 and x2 = 2 which are the
correct solutions to the desired problem.

The same process will work if the inital solutions are chosen as 2§ = —2 and
xg = —3. In this case, the obtained values are the alternate solution z; = 3

and zo = —2 to the desired problem. B

3.4 Secant Method

The Newton-Rapshon method is based on using the line tangent to the func-
tion y = f(x). By using the slope of the tangent line, the update to the
iteration can be calculated. The difficulty with this method is the computa-
tional complexity required to compute the function derivative, or f’(x). An
alternate approach to calculating the slope of the tangent is to take two points
close to the desired root and interpolate between them to estimate the slope
as shown in Figure 3.8. This produces the linear function

q(z) = ao+ a1z (3.67)
where ¢ (xo) =f (xo) and ¢ (xl) =f (xl) . This line is the secant line and is

given by
1_ 0 _ .0 1
q(z) (a: 33) ! (xxz i—a(j - ) ! (33 ) (3.68)
Setting x2 = x and solving yields:
-1
2 =a' — f(a") [%1 (3.69)

The process can now be repeated by using x? and 2! to produce another
secant line. By repeatedly updating the secant line, the generalized formula
becomes:

P = gk f (2P lf («*) — f (xkl)] ) (3.70)

xk — k-1

Note that the secant method can be considered an approximation of the
Newton-Raphson method

k+1 v S (xk) (3.71)

(3.72)
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y=f(x)
(O,f(x%))

(<L)

\\//: )I(l B >
b

X

FIGURE 3.8
Ilustration of secant method

The secant method is often faster than the Newton-Raphson method even
though it requires a greater number of iterations to converge to the same
level of accuracy. This is because the Newton-Raphson method requires two
function evaluations ( f (xk) and f’ (xk)) whereas the secant method only re-
quires one function evaluation (f (ack)) since f (xkfl) can be saved from the
previous iteration.

The secant method exhibits super linear convergence; its convergence is
faster than linear convergence, but not as fast as quadratic convergence (of
the Newton-Raphson method). Let the error at iteration k be given by

e =k — 2 (3.73)

where z* is the exact solution. Using the Taylor series expansion:

f(a®) = f(a*+ (2F —2%)) (3.74)
e (3.75)
= [ (@) + [ (=) e" + %f” (@) (") + ... (3.76)
Similarly
) = FE) 4@ E @) () @)
Furthermore
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Subtracting 2* from both sides of equation (3.70) and recalling that f (z*) =0

yields

gt _ e S5 @) ()]

T TP @ L @) (F k) (3.78)
o 1 *
ekt = %J}, ((;:*)) eFef 1+ 0 (63) (3.79)
Let
ek =y, (ek)r

where r is the convergence order. If r > 1, then the convergence rate is super
linear. If the remainder term in equation (3.79) is negligible, then equation
(3.79) can be rewritten

k+1 1 f" (2>
AR 4 ) (3.80)
ekek—l 2 f/ (x*)
and in the limit
lim ek+1 o -
_ .81
T 00 Chek—1 (3.81)
For large k,
ek =C (ek_l)r
and )
ekJrl =C (ek)r —C (C (ekfl)r) _ Cr+1 (ekfl)r
Substituting this into equation (3.81) yields
lim r2 1
k— 0o C" (eF1) =C' (3.82)

Since limy_, €® = 0, this relationship can only be satisfied if 72 —r — 1 = 0,
which has the solution
1+V5

2

> 1 (3.83)

T =

and hence superlinear convergence.

Example 3.7
Use the secant method to find a solution of

0=e" "2 31n(z)
starting with 2° = 1.5 and z! = 1.4.

Solution 3.7 Using equation (3.70), the following set of values are obtained.
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FIGURE 3.9
Graphical interpretation of the difference approximation of the slope of f(a)

IS T (xk) f (karl)
1.4418 | 1.4000 1.5000 -0.0486 0.0676
1.4617 | 1.4418 1.4000 -0.0157  -0.0486
1.4552 | 1.4617 1.4418 0.0076  -0.0157
1.4557 | 1.4552 1.4617 -0.0006 0.0076
1.4557 | 1.4557 1.4552 -0.0000  -0.0006

U W N | &

3.5 Numerical Differentiation

Using the Newton-Raphson method or any of its modifications requires the
calculation of numerous partial derivatives. In many cases, the analytic com-
putation of the partial derivative may be extremely complex or may be com-
putationally expensive to compute. In these cases, it is desirable to compute
the derivative numerically directly from the function f(z) without explicit
knowledge of g—g.

Consider the scalar function f(z). The derivative of the function f’ at the
point x = a is equivalent to the slope of the function f(a). A reasonable
approximation to the slope of a curve f(a) is to use a nearby point a + h to
compute a difference approximation as shown in Figure 3.9.
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This has a mathematical basis that can be derived by application of the
Taylor series expansion to f(a + h):

0 h? &2 h3 93
f(a+h):f(a)+ha—£(a)+ia—£(a)+§a—£(a)+... (3.84)
By rearranging:
fla+h)—f af h 0% f
wz%(anaﬁ(awm (3.85)
By neglecting the higher order terms:
of fla+h) — f(a)

3 (a) = — (3.86)

This approximation becomes increasingly more accurate as h becomes smaller
(and is exact in the limit as h — 0). This approximation is the one-sided
difference approximation known as the forward difference approximation to
the derivative of f. A similar approach can be taken in which the series is
expanded about a — h and

 fla)— fla—h)

of
—(a) " ————= 3.87
() A (3:57)
which is the approximation known as the backward difference approximation.
Consider now the combination of the two approaches:

0 2h

This combination is often referred to as the center difference approximation.
The forward and backward difference approximations both have error on the
order of )(h), whereas the center approximation has an error on the order of
O (hz) and will in general have better accuracy than either the forward or
backward difference approximations.

(3.88)

Example 3.8
Consider the polynomial

5 3
_.3,.2_ 92 9
fl@)=a"+z 1571

Approximate the derivative of this polynomial in the range [—2,1.5] with
h = 0.2 using the forward, backward, and center difference approximations.
Solution 3.4 The exact derivative of this function is given by

)
f'(z) = 32 4+ 22 — 1
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this slope approximates f{(a)
A

—

FIGURE 3.10
Graphical interpretation of the center difference approximation of the slope

of f(a)

z  fle=h) flx) flz+h) [f(z) f'z) — flx)  f(=)

backward forward center exact

-2.0 -3.808 -2.250 -1.092 7.79 5.79 6.79  6.75
-1.8  -2.250 -1.092 -0.286 5.79 4.03 491 487
-1.6  -1.092 -0.286  0.216 4.03 2.51 3.27  3.23
-1.4  -0.286  0.216 0.462 2.51 1.23 1.87  1.83
-1.2 0.216 0.462 0.500 1.23 0.19 0.71  0.67
-1.0  0.462 0.500 0.378 0.19 -0.61 -0.21  -0.25
-0.8  0.500 0.378 0.144 -0.61 -1.17 -0.89 -0.93
-0.6  0.378 0.144  -0.154 -1.17 -1.49 -1.33  -1.37
-0.4  0.144  -0.154  -0.468 -1.49 -1.57 -1.53  -1.57
-0.2  -0.154 -0.468 -0.750 -1.57 -1.41 -1.49 -1.53
-0.0 -0.468 -0.750  -0.952 -1.41 -1.01 -1.21  -1.25
0.2 -0.750 -0.952 -1.026 -1.01 -0.37 -0.69 -0.73
04 -0952 -1.026 -0.924 -0.37 0.51 0.07  0.03
0.6 -1.026 -0.924 -0.598 0.51 1.63 1.07  1.03
0.8 -0.924 -0.598 -0.000 1.63 2.99 231 227
1.0 -0.598 -0.000  0.918 2.99 4.59 3.79  3.75
1.2 -0.000 0.918 2.204 4.59 6.43 5.51 547
1.4 0.918 2.204 3.906 6.43 8.51 747 743

Figure 3.11 clearly shows the accuracy levels of the different derivative
approximations. H

By continuing in the same approach of using Taylor series expansions and
including additional information, increasingly more accurate approximations
can be achieved. One such approximation that is widely used is the Richardson
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dffdx
w

— — —backward
+ forward

center q

— exact

2 L L L L I T
-2 -15 -1 -0.5 ] 0.5 1 15

FIGURE 3.11
Exact versus approximate derivatives

approximation:

o) ~ f(x—Zh)—8f(a:—h)1—;—h8f(a:+h)—f(a:+2h) (359)

This approximation has an error on the order O (h4).

Consider once again the Newton-Raphson method which requires the cal-
culation of the Jacobian. The approximations can be utilized to calculate
the derivatives in the Jacobian rather than a direct analytic calculation. For
example, consider the system of nonlinear equations:

f1 (ml,xz,...,xn) = 0
f2 (ml,xz,...,xn) = 0

fo(x1,20,...,2,) =0
The Jacobian for this system consists of partial derivatives of the form %
J

which can now be approximated using one of the approximation methods
introduced. For example, using the center difference:

ofi _ filz; + Az;) — fi(x; — Axj)

aﬁj 2A$j

where Az; is usually chosen to be a small incremental change (of about 1%).
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3.6 Power System Applications

The solution and analysis procedures outlined in this chapter form the ba-
sis of a set of powerful tools that can be used for a myriad of power system
applications. One of the most outstanding features of power systems is that
they are modeled as an extremely large set of nonlinear equations. The North
American transmission grid is one of the largest nonlinear engineering sys-
tems. Most types of power system analysis require the solution in one form
or another of this system of nonlinear equations. The applications described
below are a handful of the more common applications, but are certainly not
a complete coverage of all possible nonlinear problems that arise in power
system analysis.

3.6.1 Power Flow

Many power system problems give rise to systems of nonlinear equations that
must be solved. Probably the most common nonlinear power system problem
is the power flow or load flow problem. The underlying principle of a power
flow problem is that given the system loads, generation, and network config-
uration, the system bus voltages and line flows can be found by solving the
nonlinear power flow equations. This is typically accomplished by applying
Kirchoff’s law at each power system bus throughout the system. In this con-
text, Kirchoff’s law can be interpreted as the sum of the powers entering a bus
must be zero, or that the power at each bus must be conserved. Since power
is comprised of two components, active power and reactive power, each bus
gives rise to two equations — one for active power and one for reactive power.
These equations are known as the power flow equations:

Nyus
0=AP =P"™ -V, Y V;Y;;cos(0; — i) (3.90)
Jj=1
Npus
0=AQ;=Q/ —V; Y V;Yi;sin (6; — ¢ij) (3.91)
j=1
i=1,..., Npus

where P/, Q™ are the active and reactive power injected at the bus i,
respectively. Loads are modeled by negative power injection. The values V;
and V; are the voltage magnitudes at bus ¢ and bus j, respectively. The
values 0; and 0; are the corresponding phase angles. The value Y;;Z¢;; is the
(i5)t" element of the network admittance matrix Y. The constant Np, is the
number of buses in the system. The updates AP and AQ¥ of equations (3.90)
and (3.91) are called the mismatch equations because they give a measure of
the power difference, or mismatch, between the calculated power values, as
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functions of voltage and phase angle, and the actual injected powers. As the
Newton-Raphson iteration continues, this mismatch is driven to zero until the
power leaving a bus, calculated from the voltages and phase angles, equals the
injected power. At this point the converged values of voltages and phase angles
are used to calculate line flows, swing bus powers, and the injected reactive
powers at the generator buses.

The formulation in equations (3.90) and (3.91) is called the polar formula-
tion of the power flow equations. If Y;;Z¢;; is instead given by the complex
sum g;; + jbij, then the power flow equations may be written in rectangular
form as

Npus
0= f’;nﬂ - Vi Z ‘/j (gij cos (91 — 9]) + bij sin (01 — HJ)) (392)
j=1
. . Nbus
0= Qinj — Vz Z VJ (gij sin (01 — HJ) — bij COS (91 — 93)) (393)
j=1
i=1,..., Npus

In either case, the power flow equations are a system of nonlinear equations.
They are nonlinear in both the voltage and phase angle. There are, at most,
2Npyus equations to solve. This number is then further reduced by removing
one power flow equation for each known voltage (at voltage controlled buses)
and the swing bus angle. This reduction is necessary since the number of
equations must equal the number of unknowns in a fully determined system.
Once the nonlinear power flow equations have been determined, the Newton-
Raphson method may be directly applied.

The most common approach to solving the power flow equations by the
Newton-Raphson method is to arrange the equations by phase angle followed
by the voltage magnitudes as

A51 A]Dl
A(Sg AP2
A(53 APB
J1 Jo A(SNbus _ APNbus
Al R e (359
AV, AQo
AVs AQs
_AVNbus_ _AQNbus_

where
Ab; = o+ — gk
AV; — Vk+l _ Vk
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These equations are then solved using LU factorization with forward /backward
substitution. The Jacobian is typically divided into four submatrices, where

|:J1 J2:| |:8AP IAP
_ 90 oV
= | 92q fm_Q} (3.95)
I3 Ja 95 oV

Each submatrix represents the partial derivatives of each of the mismatch
equations with respect to each of the unknowns. These partial derivatives
yield eight types — two for each mismatch equation, where one is for the
diagonal element and the other is for off-diagonal elements. The derivatives
are summarized as

aAH Npus ) 5 .

95, =V j; ‘/}Y;J sin ((51 — (5j - ¢ij) + V7Y, sin ¢y; (396)
OAP; .

) = —V;V}Ej S11 (51 - 5]‘ - (bl]) (397)

a5,
oap,  Now
ek Z V; Y cos ( — ¢4j) — ViYi; cos ¢y (3.98)
OAP;

= }/Z 7 .

v, —V;Yij cos (4; — ¢ij) (3.99)
aAQ Nbus

a0, b= Vi ; ‘/}E] CoS ((51 — (5j - ¢ij) + ‘/;2}/”' COS (i (3100)

AQ;
9 Q = Vlijw COS (51 — 5j — d)lj) (3101)

a5,

Nbus

0AQ); . .

v, =— Z V;Yi;sin (6; — 85 — ¢i5) + ViYi; sin ¢y (3.102)
0AQ;

v, —V;Yi; sin (6 — 0ij) (3.103)

A common modification to the power flow solution is to replace the unknown
update AV; by the normalized value AVVi. This formulation yields a more
symmetric Jacobian as the Jacobian submatrices Jo and Jy are now multiplied
by V; to compensate for the scaling of AV; by V;. All partial derivatives of
each submatrix then become quadratic in voltage magnitude.

The Newton-Raphson method for the solution of the power flow equations
is relatively straightforward to program since both the function evaluations
and the partial derivatives use the same expressions. Thus it takes little extra
computational effort to compute the Jacobian once the mismatch equations
have been calculated.
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Example 3.9

Find the voltage magnitudes, phase angles, and line flows for the small power
system shown in Figure 3.12 with the following system parameters in per unit:

bU.S type V Pgen Qgen Pload Qload

1 swing 1.02 - 0.0 0.0
2 PV 1.00 0.5 0.0 0.0
3 PQ - 0.0 0.0 1.2 0.5
(3 ] Rij Xij Bij
1 2 002 03 0.15
1 3 001 0.1 0.1
2 3 001 0.1 0.1
1 2
O : —O
43 53
3
P3 +iQ;
FIGURE 3.12

Example power system

Solution 3.9 The first step in any power flow solution is to calculate the
admittance matrix Y for the power system. A simple procedure for calculating
the elements of the admittance matrix is

Y (i,7) negative of the admittance between buses i and j
Y (i,i) sum of all admittances connected to bus @

Calculating the admittance matrix for this system yields:

13.1505/ — 84.7148°  3.3260£93.8141°  9.9504/95.7106°
Y = 3.326095.7106° 13.1505/ — 84.7148°  9.950495.7106°
9.9504/95.7106°  9.9504.£95.7106° 19.8012/ — 84.2606°

(3.104)
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By inspection, this system has three unknowns: d9,d3, and V3; thus, three
power flow equations are required. These power flow equations are

3
0=AP,=05-Vy Y V;Yjcos(dy — §; — 0i5) (3.105)
j=1
3
0=AP;=—-12-V5) V;Y¥i;cos(ds — 6; — 0;) (3.106)
j=1
3
0=AQs=-05-V5) V,;Yjsin (05 — d; — 0;)) (3.107)
j=1

Substituting in the known quantities for V3 = 1.02, V5 = 1.00, and §; = 0 and
the admittance matrix quantities yields:

AP, = 0.5 — (1.00) ((1.02)(3.3260) cos(d2 — 0 — 93.8141°)
+(1.00)(13.1505) cos(8 — 85 + 84.7148°)
+ (V3)(9.9504) cos(8y — 65 — 95.7106°)) (3.108)

APy = —1.2 — (V3) ((1.02)(9.9504) cos(d5 — 0 — 95.7106°)
+(1.00)(9.9504) cos(65 — &5 — 95.7106°)
+ (V5)(19.8012) cos(3 — 65 + 84.2606°)) (3.109)
AQs = —0.5 — (V3) ((1.02)(9.9504) sin(65 — 0 — 95.7106°)
+(1.00)(9.9504) sin(85 — 65 — 95.7106°)
+ ((V3)(19.8012) sin(d5 — 65 + 84.2606°)) (3.110)

The Newton-Raphson iteration for this system is then given by

OAP, OAPy OAP

oXP, oAb, oA Dbz AP,
oA 3 oA 3 aaAVS Ao | =— | AP (3.111)
95y 08y oV AVs AQs
where
AP.
08P _ 5 5995 6in (8, — 93.8141°)
965
+9.9504V5 sin (65 — 05 — 95.7106°)
OAP:
2 — —9.9504V;sin (0 — 03 — 95.7106°)
963
AP.
88‘/32 — —9.9504 cos (8 — &5 — 95.7106°)
OAPs

= —9.9504V5 sin (83 — 65 — 95.7106°)
96,
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AP
OAPs _ 10.1494V3 sin (65 — 95.7106°)

903

19.9504V; sin (65 — 65 — 95.7106°)
OAP.

61/33 = —10.1494 cos (85 — 95.7106°)
—9.9504 cos (53 — d — 95.7106°)
—39.6024V5 cos (84.2606°)

A

865623 = 9.9504Vj cos (55 — 62 — 95.7106°)
2
A
08Qs _ —10.1494V5 cos (65 — 95.7106°)

963
—9.9504V5 cos (85 — 65 — 95.7106°)

080G _ _10.14945sin (83 — 95.7106°)

V3

—9.9504 sin (83 — 02 — 95.7106°)
—39.6024V; sin (84.2606°)

Recall that one of the underlying assumptions of the Newton-Raphson itera-
tion is that the higher order terms of the Taylor series expansion are negligible
only if the initial guess is sufficiently close to the actual solution to the nonlin-
ear equations. Under most operating conditions, the voltages throughout the
power system are within +10% of the nominal voltage and therefore fall in
the range 0.9 < V; < 1.1 per unit. Similarly, under most operating conditions
the phase angle differences between adjacent buses are typically small. Thus
if the swing bus angle is taken to be zero, then all phase angles throughout
the system will also be close to zero. Therefore in initializing a power flow,
it is common to choose a “flat start” initial condition. That is, all voltage
magnitudes are set to 1.0 per unit and all angles are set to zero.

Iteration 1
Evaluating the Jacobian and the mismatch equations at the flat start initial
conditions yields:

[—13.2859  9.9010  0.9901
[J°] = 9.9010 —20.0000 —1.9604
| —0.9901  2.0000 —19.4040
AP) [ 0.5044
AP | = | —1.1802
AQS | —0.2020
Solving
A6} AP
[J°] | A& | =— | AR

AVy AQS
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by LU factorization yields:

Ab} —0.0096
AsL | = | —0.0621
AV} —0.0163

Therefore

83 = 09 + Ads = 0 — 0.0096 = —0.0096
83 = 65 + Ad3 =0 —0.0621 = —0.0621
Vi =V + AV =1-0.0163 = 0.9837

Note that the angles are given in radians and not degrees. The error at the
first iteration is the largest absolute value of the mismatch equations, which
is

el = 1.1802

One quick check of this process is to note that the voltage update Vi is
slightly less than 1.0 per unit, which would be expected given the system
configuration. Note also that the diagonals of the Jacobian are all equal or
greater in magnitude than the off-diagonal elements. This is because the
diagonals are summations of terms, whereas the off-diagonal elements are
single terms.

Iteration 2
Evaluating the Jacobian and the mismatch equations at the updated values
63,81, and V3 yields:

[—13.1597  9.7771  0.4684
[Jl] = 9.6747 —19.5280 —0.7515
| —1.4845  3.0929 —18.9086
AP; [ 0.0074
AP} | = | —0.0232
AQ} | —0.0359
Solving for the update yields
AS3 —0.0005
A2 | = | —0.0014
AV2 —0.0021
and
53 —0.0101
62 | = | —0.0635
Vi 0.9816
where

€2 =0.0359
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Iteration 3
Evaluating the Jacobian and the mismatch equations at the updated values
63,63, and V7 yields:

[—13.1392  9.7567  0.4600
[J?] = 9.6530 —19.4831 —0.7213
| —1.4894  3.1079 —18.8300
AP [ 0.1717
AP) | = | —0.5639 | x 1074
AQY | —0.9084

Solving for the update yields

AS3 —0.1396
A§2 | =|-0.3390| x107°
AV? —0.5273
and
53 —0.0101
63 | = | —0.0635
vy 0.9816
where

e =0.9084 x 10~*

At this point, the iterations have converged since the mismatch is sufficiently
small and the values are no longer changing significantly.

The last task in power flow is to calculate the generated reactive powers,
the swing bus active power output and the line flows. The generated powers
can be calculated directly from the power flow equations:

Npus
Pimj Vi Z V;Yij cos (0; — 9ij)

j=1
Npus

ng =Vi Z V;Yij sin (0; — bij)

j=1
Therefore
Pyeny = P = 0.7087
Qgen1 = QY7 =0.2806
Qgen2 = Q5 = —0.0446

The active power losses in the system are the difference between the sum of
the generation and the sum of the loads, in this case:

Pioss = >  Pyen — Y Pioaa = 0.7087+ 0.5 — 1.2 = 0.0087 pu  (3.112)
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The line losses for line ¢ — j are calculated at both the sending and receiving
ends of the line. Therefore the power sent from bus i to bus j is

Si; = VildiI, (3.113)

and the power received at bus j from bus 7 is

Sy = Vi /8;I (3.114)

Thus
Pij = ViV;Yy; cos (86 — 85 — i) — Vi?Yij cos (¢35) (3.115)
Qij = ViV;Yissin (8; — 65 — ¢i5) + VY sin (¢i5) (3.116)

Similarly, the powers Pj; and @Q); can be calculated. The active power loss on
any given line is the difference between the active power sent from bus ¢ and
the active power received at bus j. Calculating the reactive power losses is
more complex since the reactive power generated by the line-charging (shunt
capacitances) must also be included. B

3.6.2 Regulating Transformers

One of the most common controllers found in the power system network is
the requlating transformer. This is a transformer that is able to change the
winding ratios (tap settings) in response to changes in load-side voltage. If the
voltage on the secondary side (or load side) is lower than a desired voltage
(such as during heavy loading), the tap will change so as to increase the
secondary voltage while maintaining the primary side voltage. A regulating
transformer is also frequently referred to as an under-load-tap-changing or
ULTC transformer. The tap setting ¢ may be real or complex, and in per
unit, the tap ratio is defined as 1 : ¢ where ¢ is typically within 10% of 1.0.
A phase-shifting transformer is achieved by allowing the tap ¢ to be complex
with both magnitude and angle.

The effect of the regulating transformer is incorporated into the power flow
algorithm through the admittance matrix. To incorporate a regulating trans-
former into the admittance matrix, consider the regulating transformer as a
two-port network relating the input currents I; and I; to the input voltages
Vi and Vj as shown in Figure 3.13. The receiving end current is given by

I =V, —tV))Y (3.117)
Note that the currents can be found from the power transfer equation:
Si =Vl = —tV;I} (3.118)
Therefore

I = —t*I; (3.119)
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FIGURE 3.13
A regulating transformer

= —t*(V; —tV;) Y (3.120)
— WYV, — 'YV (3.121)
= [tPYV; —t*YV; (3.122)

Therefore the off-diagonal entries in the admittance matrix become:
Y(i,j) = —t*Y
Y (j,i) = —tY
and [t|>Y is added to Y (i,i) and Y is added to Y (j, 7).
Since regulating transformers are used as voltage control devices, a common
computational exercise is to find the tap setting ¢ that will hold the secondary

bus voltage magnitude V; at a specified voltage V. This may be interpreted
as adding one additional variable to the system (¢) and one additional con-

straint (VJ = V) Since the additional constraint is counterbalanced by the

additional degree of freedom, the dimension of the problem remains the same.
There are two primary approaches for finding the tap setting ¢ that results
inV; = V. One approach is an iterative approach while the second approach
calculates ¢ directly from the power flow equations.

The iterative approach may be summarized as:

1. Set t =ty

2. Run a power flow to calculate V;

3. IsV; > V? If yes, then t = t — At, and go to step 2.
4. Is V; < VeIt yes, then ¢ = ¢t + At, and go to step 2.
5. Done

This approach is conceptually simple and requires no changes to the power flow
algorithm. However, it may require numerous runs of a power flow program
if to is far from the required tap setting.
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The direct approach applies the Newton-Raphson method directly to the
updated power flow equations as functions of the tap setting ¢.
1. Set V; = V and let ¢t be an unknown state

2. Modify the Newton-Raphson Jacobian such that the row of partial
derivatives with respect to V; are replaced by the row of partial deriva-
tives with respect to ¢

3. Modify the state vector x such that

Note that the state V; is replaced by .
4. Perform the Newton-Raphson

In this case, the set of power flow equations is solved only once, but since the
system Jacobian is modified, a standard power flow program cannot be used.

Since the tap cannot move continuously along the transformer windings,
but must move vertically from one winding to the adjacent winding, the real
tap setting is not a continuous state. Therefore, in both cases, the calculated
tap setting must be rounded to the nearest possible physical tap setting.

Example 3.10

For the system shown in Figure 3.12, place a transformer with reactance X
and real tap t between bus 3 and the load (introduce a new bus 4). Find the
new admittance matrix and the corresponding Jacobian entries.

Solution 3.10 Let the admittance matrix of the subsystem containing buses
1-3 be given by:

Y1146011 Y12£012 Yi3Z013
Yius = | Yo1£021 Yoo L00 Yog/023 (3.123)
Y314031 Y32/030 Y33/033
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Adding the transformer between buses 3 and 4 yields the new admittance
matrix:

Y1401 V124012 Yi3Z0g3
Y5140 Yoo lOay Yozl .
Y314031 Y32/£030 Y33/£033 + Jt—X -

0 0 ;—)g

Yous = (3.124)

. o
ML o o

The power flow equations at bus 3 become:
0= P3 — VE),V1Y31 COS ((53 — (51 — 931
t t

—V3V, <f) cos (03 — 04 — 90°) — V¥ Y33 cos (—033) — Vi <f) cos (90°)

) — V3VaY35 cos (03 — 82 — O32)

) —
0= Q3 — V3V1Y3;sin (63 — 01 — 031) — Va3V Y3asin (63 — 92 — O32)

) —

2

2
~V3Vy <%) sin (03 — 04 — 90°) — V¥ Va3 sin (—f33) — Vi <%) sin (90°)

Since Vj is specified, there is no partial derivative aaAVI: 3: instead there is a

partial derivative with respect to t:

N A

50— x s (03 — 04 —90°) (3.125)
Similarly, the partial derivative of 8%?3 becomes
0AQs  V3Vy . o 2 t
5 = x S (03 — 04 — 90°) + 2V3 e (3.126)

The partial derivatives with respect to 1,02, V1, and Vo do not change, but
the partial derivatives with respect to d3,d4, and V3 become

IAP, . '
T VAVAYansin (5 — 1 — 1)+ VaVaaasin (5 — 6 — fiz)
t
+V3V4Y sin (63 — 64 —90°)
8AP3 _ t . o
T —V3V4§ sin (03 — 64 — 90°)
OAP
T = V1Y cos (63 — 8y — 031) — VaYa cos (05 — 82 — O32)
Vs
t
V4} cos (03 — 04 — 90°) — 2V3Y33 cos (—033)
OA
85223 = —V3V1 Y3 cos (03 — 61 — O31) — V3V Y35 cos (3 — 02 — O32)
t
—V3V4§ cos (03 — 64 —90°)
0AQ3

t
95,4 = V3V4} cos (03 — 94 — 90°)
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OAQs3
Vs

= —V1Y31sin (95 — 61 — 031) — VaYsasin (d5 — o — O32)

t . o . t2
—V4Y S (53 — 54 —90 ) — 2‘/3}/33 S (—033) — 2V3y

These partial derivatives are used in developing the Newton-Raphson Jacobian
for the iterative power flow method. B

3.6.3 Decoupled Power Flow

The power flow is one of the most widely used computational tools in power
systems analysis. It can be successfully applied to problems ranging from
a single machine system to a power system containing tens of thousands of
buses. For very large systems, the full power flow may require significant
computational resources to calculate, store, and factorize the Jacobian matrix.
As discussed previously, however, it is possible to replace the Jacobian matrix
with a matrix M that is easier to calculate and factor and still retain good
convergence properties. The power flow equations naturally lend themselves
to several alternate matrices for the power flow solution that can be derived
from the formulation of the system Jacobian. Recall that the system Jacobian
has the form:

N oo e 3.127

PANEY 120

The general form of the P submatrices are:

OAP;

—_— = —‘/;V}Y;J sin (51 - 5]‘ - ¢ij) (3128)
90;

OAP;

a—‘/} = ‘/z}/zg COSs (51 — 5j — (b”) (3129)

For most transmission lines, the line resistance contributes only nominally to
the overall line impedance; thus, the phase angles ¢;; of the admittance matrix
entries are near +£90°. Additionally, under normal operating conditions the
phase angle difference between adjacent buses is typically small; therefore:

cos (6; — 0; — ¢i;) = 0 (3.130)
leading to
OAP;
~ 131
v, 0 (3.131)

Similar arguments can be made such that

OAQ;
a5,

~0 (3.132)
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Using the approximations of equations (3.131) and (3.132), a possible sub-
stitution for the Jacobian matrix is the matrix
AP 0
¥y
0 v

(3.133)

Using this matrix M as a replacement for the system Jacobian leads to a set
of decoupled iterates for the power flow solution:

-1

Sh1 = gk — {agf ] AP (3.134)
—1

vl — yk [%] AQ (3.135)

where the AP and AQ iterations can be carried out independently. The
primary advantage of this decoupled power flow is that the LU factorization
computation is significantly reduced. The LU factorization of the full Jaco-
bian requires (2n)3 = 8n? floating point operations per iteration, whereas the
decoupled power flow requires only 2n3 floating point operations per iteration.

Example 3.11
Repeat Example 3.9 using the decoupled power flow algorithm.

Solution 3.11 The Jacobian of Example 3.9 evaluated at the initial condition
is
—13.2859  9.9010  0.9901
[JO] = 9.9010 —20.0000 —1.9604 (3.136)
—0.9901  2.0000 —19.4040

Note that the off-diagonal submatrices are much smaller in magnitude than
the diagonal submatrices. For example,

I[J2]|| = 0.9901 LA = —13.2859 9.9010
2= —1.9604 Ul = 9.9010 —20.000

and
I[Js]]| = ||[ —0-9901 2.0000] || << [|[Ja]|| = ||[~19.4040]|

Thus, it is reasonable to neglect the off-diagonal matrices Jo and Js. There-
fore, the first iteration of the decoupled power flow becomes:

{igﬂ =LAl ﬁﬁz] (3.137)

-1
—13.2859  9.9010 0.5044
_{ 9.9010 —20.000] {_1,1802} (3.138)

[J4]*1 AQ; (3.139)
= —19.4040" (—0.2020) (3.140)

[AV5]
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leading to the updates

5} —0.0095
5t | = | —0.0637
Vil 0.9896

The iterative process continues similar to the full Newton-Raphson method by
continually updating the J; and Jy Jacobian submatrices and the mismatch
equations. The iteration converges when both the AP mismatch equations
and the AQ mismatch equations are both less than the convergence tolerance.
Note that it is possible for one set of mismatch equations to meet the conver-
gence criteria before the other; thus, the number of “P” iterations required
for convergence may differ from the number of “Q” iterations required for
convergence. l

3.6.4 Fast Decoupled Power Flow

In Example 3.11, each of the decoupled Jacobian submatrices is updated at
every iteration. As discussed previously, however, it is often desirable to have
constant matrices to minimize the number of function evaluations and LU
factorizations. This is often referred to as the fast decoupled power flow and
can be represented as:

[APF] = [B'] [As"] (3.141)
[A‘C/’Qk] = [B"] [AVF] (3.142)

where the B’ and B” are constant [48]. To derive these matrices from the
power flow Jacobian, consider the decoupled power flow relationships for the
Newton-Raphson method:

[AP] = — [11] [Ad] (3.143)
| = - ey (3.144)

where the Jacobian submatrices in rectangular form are:

Jl (i, Z) = Vl Z VJ (gij sin 51']‘ — bij COS 513) (3145)
J#i
Jl (Z,]) = —V;V} (gij sin 5ij - bij COSs (51J) (3146)
J4(i, Z) = 2‘/;5“ — Z ‘/} (gij sin 5@' - bij COS 5@') (3147)
J#i
J4(i,j) = _‘/i (gij sin 51']‘ — bij COS 513) (3148)

where b;; = |Y;; sin ¢;;| are the imaginary elements of the admittance matrix
and g;; = |Yjj cos¢;;| are the real elements of the admittance matrix. By
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noting that ¢;; ~ 90°, then cos ¢;; ~ 0 which implies that g;; ~ 0. By further
approximating all voltage magnitudes as 1.0 per unit, then

Ji(i i) = = b (3.149)

J#i
Ji(i, §) = bij (3.150)
Ja(iyi) = 2bii = Y by (3.151)
J#i
Ju(i, 5) = by (3.152)

Since the J; submatrix relates the changes in active power to changes in an-
gle, elements that affect mainly reactive power flow can be omitted from this
matrix with negligible impact on the convergence properties. Thus, shunt ca-
pacitors (including line-charging) and external reactances as well as the shunts
formed due to representation of off-nominal non-phase-shifting transformers
(i.e., taps are set to 1.0) are neglected. Hence, the admittance matrix di-
agonal elements are devoid of these shunts. Additionally, the lumped series
resistances of the transmission lines are also omitted. The resulting approxi-
mate matrix B’ to the submatrix J; is given by

1

B - L 3.153

. (3159

B, =—-> B (3.154)
o

Similarly, the Jy submatrix relates the changes in reactive power to changes
in voltage magnitude; therefore elements that primarily affect active power
flow are omitted. Thus all phase-shifting transformers are neglected, resulting
in

B, = by (3.155)

B}, =2b; — Y B}, (3.156)
J#i
where b; is the shunt susceptance at bus 4 (i.e., the sum of susceptances of all
the shunt branches connected to bus 7).

This method results in a set of constant matrices that can be used to ap-
proximate the power flow Jacobian in the Newton-Raphson iteration. This
method is often referred to as the X B version of the fast decoupled power
flow. Both B’ and B” are real, sparse, and contain only network or admit-
tance matrix elements. In the Newton-Raphson method, these matrices are
only factorized once for the LU factorization, and are then stored and held
constant throughout the iterative solution process. These matrices were de-
rived based on the application of certain assumptions. If these assumptions do
not hold (i.e., the voltage magnitudes deviate substantially from 1.0 per unit;
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the network has high R/X ratios; or the angle differences between adjacent
buses are not small), then convergence problems with the fast decoupled power
flow iterations can arise. Work still continues on developing modifications to
the X B method to improve convergence [32], [33], [38].

Example 3.12
Repeat Example 3.9 using the fast decoupled power flow algorithm.

Solution 3.12 The line data for the example system are repeated below for
convenience:

(3 ] Rij Xi‘ Bij
1 2 002 03 0.15
1 3 001 0.1 0.1
2 3 001 01 01

and lead to the following admittance matrix:

13.15054 — 84.7148° 3.3260£93.8141° 9.9504/95.7106°

Yius = 3.3260295.7106° 13.1505/ — 84.7148°  9.9504./95.7106°
9.9504/95.7106°  9.9504/95.7106° 19.8012/ — 84.2606°
(3.157)

Taking the imaginary part of this matrix yields the following B matrix:

—13.0946  3.3186  9.9010
B = 3.3186 —13.0946  9.9010 (3.158)
9.9010  9.9010 —19.7020

From the line data and the associated B matrix, the following B’ and B”
matrices result:

a1 _
B=| ]:{ 13'33:1)’3_;8] (3.159)

23 31 32

B" = [2b3 — (B31 + Bs2)]
= [2(0.05 + 0.05)) — (9.9010 + 9.9010)] = —19.6020  (3.160)

Compare these matrices to the J; and J4 submatrices of Example 3.9 eval-
uated at the initial condition:

7 [—13.2859 9.9010
1= 9.9010 —20.000

Jy = [~19.4040]

The similarity between the matrices is to be expected as a result of the defining
assumptions of the fast decoupled power flow method.
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Iteration 1
The updates can be found by solving the following linear set of equations

APY] [ 0.5044] = [-13.3333 10] [Ad2
AP) |~ | —1.1802 10 —20 | | Ad}

[AQY] = [~0.2020] = —19.6020AV;

where Ad} = 65" — 600 Ast = 65V — 67 and AVE = VY — V(¥ and the
initial conditions are a “flat start.” Solving for the updates yields

5} ~0.0103
5t | = | —0.0642
Vi 0.9897

where the phase angles are in radians. This process is continued until conver-
gence in both the “P” and “Q” iterations is achieved. B

Note that in both the decoupled power flow cases that the objective of the
iterations are the same as for the full Newton-Raphson power flow algorithm.
The objective is to drive the mismatch equations AP and AQ to within some
tolerance. Therefore, regardless of the number of iterations required to achieve
convergence, the accuracy of the answer is the same as for the full Newton-
Raphson method. In other words, the voltages and angles of the decoupled
power flow methods will be the same as with the full Newton-Raphson method
as long as the iterates converge.

3.6.5 PV Curves and Continuation Power Flow

The power flow is a useful tool for monitoring system voltages as a function of
load change. One common application is to plot the voltage at a particular bus
as the load is varied from the base case to a loadability limit (often known as
the point of maximum loadability). If the load is increased to the loadability
limit and then decreased back to the original loading, it is possible to trace
the entire power-voltage or “PV” curve. This curve, shown in Figure 3.14, is
sometimes called the nose curve for its shape.

At the loadability limit, or tip of the nose curve, the system Jacobian of
the power flow equations will become singular as the slope of the nose curve
becomes infinite. Thus, the traditional Newton-Raphson method of obtaining
the load flow solution will break down. In this case, a modification of the
Newton-Raphson method known as the continuation method is employed. The
continuation method introduces an additional equation and unknown into the
basic power flow equations. The additional equation is chosen specifically to
ensure that the augmented Jacobian is no longer singular at the loadability
limit. The additional unknown is often called the continuation parameter.
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Voltage Magnitude (per unit)

Power (per unit)

FIGURE 3.14
A PV curve

Continuation methods usually depend on a predictor-corrector scheme and
the means to change the continuation parameter as necessary. The basic ap-
proach to tracing the PV curve is to choose a new value for the continuation
parameter (either in power or voltage) and then predict the power flow so-
lution for this value. This is frequently accomplished using a tangential (or
linear) approximation. Using the predicted value as the initial condition for
the nonlinear iteration, the augmented power flow equations are then solved
(or corrected) to achieve the solution. So the solution is first predicted, and
then corrected. This prediction/correction step is shown in Figure 3.15.

Let the set of power flow equations be given as

AK — f(5,V)=0 (3.161)

or

F(8,V,\)=0 (3.162)

where K is the loading profile (i.e., the base case relationship between P and
Q) and X is the loading parameter which will vary from unity (at the base
case) to the point of maximum loadability. Equation (3.162) may be linearized
to yield:
oF oF oF
T dé + 8Vdv+ 8)\d)\—O (3.163)
Equation (3.163) has one more unknown (\) than equations, so one more
equation is required:
dé
er |[dV | =1 (3.164)
dX
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Predictor

I S Corrector

Voltage Magnitude (per unit)

Power (per unit)

FIGURE 3.15
The predictor/corrector step

where ey, is a row vector of zeros with a single +1 at the position of the un-
known that is chosen to be the continuation parameter. The sign of the one
in e is chosen based on whether the continuation parameter is increasing
or decreasing. When the continuation parameter is A (power), the sign is
positive indicating that the load is increasing. When voltage is the continua-
tion parameter, the sign is negative, indicating that the voltage magnitude is
expected to decrease towards the tip of the nose curve.
The unknowns are predicted such that

5 predicted

do dd
\%4 =|\W|+o|dV (3.165)
A Ao d\
where
- 4 -1
do 0
Jor 0 K :
dVv | = :
. 0
) 1
L [ex]

and o is the step-size (or length) for the next prediction. Note that the
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continuation state dry = 1, thus

xEredlcted — T+ o

so o should be chosen to represent a reasonable step-size in terms of what the
continuation parameter is (usually voltage or power).
The corrector step involves the solution of the set of equations:

F(,V,A\)=0 (3.166)
- chredicted —0 (3.167)

where xj is the chosen continuation parameter. Typically the continuation
parameter is chosen as the state that exhibits the greatest rate of change.

Example 3.13

Plot the PV curve (P versus V') of the system shown in Figure 3.16 using the
continuation power flow method as the load varies from zero to the point of
maximum loadability.

1/0 v/
0.1+j1.0

&

FIGURE 3.16
System for Example 3.13

Solution 3.13 The power flow equations for the system shown in Figure 3.16
are:

0=—P —0.995V cos (6 — 95.7°) — 0.995V? cos(84.3°)  (3.168)
0 = —0.995V sin (6 — 95.7°) — 0.995V? sin(84.3°) (3.169)

During the continuation power flow, the vector of injected active and reactive
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powers will be replaced by the vector AK. The loading vector \K is

o[

where A will vary from zero to the maximum loading value. Typically the
vector K will contain the base case values for all injected active and reactive
powers in the system. In this case, the entry for the load P is negative
indicating that the injected power is negative (i.e., a load).

The loadflow Jacobian for this set of power flow equations is

T 0.995V sin (6 — 95.7°) —0.995 cos (§ — 95.7°) — 1.99 cos (84.3°) V
LE =1 0.995V cos (§ — 95.7°) —0.995 sin (§ — 95.7°) — 1.99sin (84.3°) V

Iteration 1

Initially, the continuation parameter is chosen to be A since the load will
change more rapidly than the voltage at points far from the tip of the nose
curve. At A = 0, the circuit is under no-load and the initial voltage magnitude
and angle are 1£0°. With ¢ = 0.1 pu, the predictor step yields:

— ) - —1
5 predicted C s . 0
Jir ¢ K :
1% —lav|+o , ; (3.170)
A d\ : 0
S 1
L lex] |
[0 —0.9901 —0.0988 —17 ' [0
— 1| +0| 0.0988-0.9901 0 0| (3.171)
0 0 0 1 1
[—0.1000
— | 0.9900 (3.172)
0.1000

where ¢ is in radians. Note that the predicted value for A is 0.1 pu.
The corrector step solves the system of equations:

0=—X—0.995V cos (6 — 95.7°) — 0.995V2 cos(84.3°) (3.173)
0 = —0.995V sin (6 — 95.7°) — 0.995V2 sin(84.3°) (3.174)
with the load parameter A set to 0.1 pu. Note that this is a regular loadflow

problem and can be solved without program modification.
The first corrector step yields

4] —0.1017
Vi= 0.9847
A 0.1000
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Note that this procedure is consistent with the illustration in Figure 3.15.
The prediction step is of length o taken tangentially to the PV at the current
point. The corrector step will then occur along a vertical path because the
power (AK) is held constant during the correction.

Iteration 2
The second iteration proceeds as the first. The predictor step yields the
following guess:

) —0.2060
Vi= 0.9637
A 0.2000

where A is increased by the stepsize 0 = 0.1 pu.
Correcting the values yields the second update:

) —0.2105
Vi= 0.9570
A 0.2000

Iterations 8 and 4
The third and fourth iterations progress similarly. The values to this point
are summarized:

A Vv 1) o
0.1000 0.9847 -0.1017 0.1000
0.2000 0.9570 -0.2105 0.1000
0.3000 0.9113 -0.3354 0.1000
0.4000 0.8268 -0.5050 0.1000

Beyond this point, the loadflow fails to converge for a stepsize of o = 0.1.
The method is nearing the point of maximum power flow (the tip of the nose
curve) as indicated by the rapid decline in voltage for relatively small changes
in A. At this point, the continuation parameter is switched from A to V to
ensure that the corrector step will converge. The predictor step is modified

such that: .

ds ddo Jor] — 0
av | =|dV | +o| “H 0 0
dX dXo 0 -1 0 1

where the -1 in the last row (the ey vector) now corresponds to V rather than
A. The minus sign indicates that the predictor step will reduce the voltage
magnitude by the stepsize o. The stepsize o is reduced to 0.025pu, which is
a value more appropriate for changes in voltage magnitude.

The corrector step is also modified when the continuation parameter switches
to voltage magnitude. The new augmented equations become:

0= f1(6,V,A) = =X\ — 0.995V (cos (§ — 95.7°) + V cos(84.3%)) (3.175)
0= f2(6,V,\) = —0.995V sin (6 — 95.7°) — 0.995V? sin(84.3°) (3.176)
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0= f3(8,V,A) = V — ypredicted (3.177)

which cannot be solved with a traditional powerflow program due to the last
equation. This equation is necessary to keep the Newton-Raphson iteration
nonsingular. Fortunately, the Newton-Raphson iteration uses the same itera-
tion matrix as the predictor matrix:

-t (k+1) (k)
el A 0 5 5 fi

0 0 1% —|v =— | fo (3.178)
0 -1 0 1 A A 5

thus minimizing the computational requirement.

Note that the corrector step is now a horizontal correction in voltage. The
voltage magnitude is held constant while A and ¢ are corrected. These iterates
proceed as

Predicted Corrected
A 1% 0 o A 1% 0
0.4196 0.8019 -0.5487 0.0250 | 0.4174 0.8019 -0.5474
0.4326 0.7769 -0.5887 0.0250 | 0.4307 0.7769 -0.5876
0.4422 0.7519 -0.6268 0.0250 | 0.4405 0.7519 -0.6260
0.4487 0.7269 -0.6635 0.0250 | 0.4472 0.7269 -0.6627
0.4525 0.7019 -0.6987 0.0250 | 0.4511 0.7019 -0.6981
0.4538 0.6769 -0.7328 0.0250 | 0.4525 0.6769 -0.7323
0.4528 0.6519 -0.7659 0.0250 | 0.4517 0.6519 -0.7654

Note that at the last updates, the load parameter A has started to decrease
with decreasing voltage. This indicates that the continuation power flow is
now starting to map out the lower half of the nose curve. However, while the
iterations are still close to the tip of the nose curve, the Jacobian will still be
ill conditioned, so it is a good idea to take several more steps before switching
the continuation parameter from voltage magnitude back to A.

Predicted Corrected
A 1% 0 o | A 1% 0
0.4497 0.6269 -0.7981 0.0250 | 0.4487 0.6269 -0.7977
0.4447 0.6019 -0.8295 0.0250 | 0.4438 0.6019 -0.8291
0.4380 0.5769 -0.8602 0.0250 | 0.4371 0.5769 -0.8598
0.4296 0.5519 -0.8902 0.0250 | 0.4288 0.5519 -0.8899
0.4197 0.5269 -0.9197 0.0250 | 0.4190 0.5269 -0.9194

After switching the continuation parameter back to A, the e vector becomes

er=[0 0 —1]
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where the -1 indicates that the continuation parameter A will be decreasing
(i.e., the power is decreasing back to the base case). The predictor/corrector
steps proceed as above yielding

Predicted Corrected
A 1% 0 o | A 1% 0
0.3190 0.2899 -1.1964 0.1000 | 0.3190 0.3564 -1.1088
0.2190 0.2187 -1.2554 0.1000 | 0.2190 0.2317 -1.2387
0.1190 0.1165 -1.3565 0.1000 | 0.1190 0.1220 -1.3496
0.0190 0.0166 -1.4553 0.1000 | 0.0190 0.0191 -1.4523

These values are combined in the PV curve shown in Figure 3.17. Note
the change in step size when the continuation parameter switches from A to
voltage near the tip of the PV curve. The appropriate choice of step size is
problem dependent and can be adaptively changed to improve computational
efficiency. B

1 1 1 1 1 1 1 1 1
0 0.05 0.1 0.15 0.2 0.25 0.3 0.35 0.4 0.45 0.5
Power (pu)

FIGURE 3.17
PV curve for system of Example 3.13

3.6.6 Three-Phase Power Flow

Another special purpose power flow application is for three-phase power flow
analysis. Although much of the power system analysis is performed on bal-
anced three phase systems using one line equivalent diagrams, certain situa-
tions call for a three phase analysis. In particular, in the situation where the
transmission system is not balanced due to non-transposed lines or when the
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loads are considerably unbalanced, it may be desirable to perform a full three
phase load flow to ascertain the effect on the individual line flows and bus volt-
ages. The development of the three phase load flow is similar to that of the
single phase equivalent, except that the mutual coupling between lines must
be incorporated into the admittance matrix, yielding a 3n x 3n matrix with
elements Y}? where the subscript 4j indicates bus number (1 < (4,5) < n)
and the superscript pq indicates phase (p, q € [a, b, ¢]).

The incorporation of each phase individually leads to the similar, but
slightly more complex, three-phase load flow equations:

Nl)us

0=APP=P™P VP 3" N ViyFicos (07 — 09 — ¢¥?) (3.179)
g€(a,b,c) j=1
Npus

0=AQY=Q™? -V > N VIVFisin (07 — 07 — ¢¥7) (3.180)
qe(a b,c) j=1

t=1,...,Npys and p € (a,b,c)

There are three times as many load flow equations as in the single phase
equivalent load flow equations. Generator (PV) buses are handled similarly
with the following exceptions:

1. 6 =0°,60° = —120°,6° = 120° for the swing bus

2. All generator voltage magnitudes and active powers in each phase must
be equal since generators are designed to produce balanced output

A three-phase load flow “flat start” is to set each bus voltage magnitude to

Vi =1.0£0°
VP =1.04-120°
Ve =1.0/120°

The system Jacobian used in the Newton-Raphson solution of the load flow
equations will have a possible (3(2n) x 3(2n)) or 36n? entries. The Jacobian
partial derivatives are found in the same manner as with the single phase
equivalent system except that the derivatives must also be taken with respect
to phase differences. For example,

OAPS
o967

— ‘/ia‘/jb}/iz;b sin (0(1 ob ab) (3181)

which is similar to the single phase equivalent system. Similarly

8AP1-‘1 R av/Pq 4 q _ a pp PP
50 =-V° Z ZVY sin (6! —0; ) (V)Yu cos (¢3;)
? g€(a,b,c) j=1

(3.182)
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The remaining partial derivatives can be calculated in a similar manner and
the solution process of the three-phase power flow follows the method outlined
in Section 3.6.1.
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3.7

1.

Problems

Prove that the Newton-Raphson iteration will diverge for the following
functions regardless of choice of initial condition

(a) f(z)=22+1
() f(z)=Tx*+322+7

. Devise an iteration formula for computing the fifth root of any positive

real number.
Using the Newton-Raphson method, solve
0 = 4y* + 4y + 52z — 19
0 = 16922 + 3y + 111z — 10y — 10
with [0 ¢°]T = [1 1]7.
Using the Newton-Raphson method, solve
O=x—2y+y’+9°—4
0=—ay+2y* -1
with [20 0T = [1 1]T.
Repeat Problems 3 and 4 using numerical differentiation to compute the
Jacobian. Use a perturbation of 1% in each variable.

Repeat Problems 3 and 4 using the secant method.

Repeat Problems 3 and 4 using the homotopic mapping with 0 = fo; =
23 —2and 0= foo =23 — 4

Write a generalized (for any system) power flow program. Your program
should:

(a) Read in load, voltage, and generation data. You may assume that
bus #1 corresponds to the swing bus.

(b) Read in line and transformer data and create the Y, o matrix.
(¢) Solve the power flow equations using the Newton-Raphson algo-
rithm, for a stopping criterion of Hf (xk) H < e =0.0005.

(d) Calculate all dependent unknowns, line flows, and line losses.

The Newton-Raphson portion of the program should call the lufact and
permute subroutines. Your program should give you the option of using
either a “flat start” or “previous values” as an initial guess. The easiest
way to accomplish this is to read and write to the same data file. Note
that the first run must be a “flat start” case.
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FIGURE 3.18

Ward-Hale 6 bus system

9.

10.

11.

The data for the system shown in Figure 3.18 are given below:

No. Type |V| 4 Pgen Qgen P)load Qload
1 0 1.06 0 0 0 0.25 0.1
2 1 1.05 0 0.5 0 0.15 0.05
3 2 1.00 0 0 0 0.275 0.11
4 2 1.00 0 0 0 0 0

5 2 1.00 0 0 0 0.15 0.09
6 2 1.00 0 0 0 0.25 0.15
No. To From R X B

1 1 4 0.020 0.185 0.009

2 1 6 0.031 0.259 0.010

3 2 3 0.006 0.025 0.000

4 2 5 0.071 0.320 0.015

) 4 6 0.024 0.204 0.010

6 3 4 0.075 0.067 0.000

7 5 6 0.025 0.150 0.017

Calculate the load flow solution for the system data given above. Re-
member to calculate all dependent unknowns, line-flows, and line losses.

Modify your loadflow program so that you are using a decoupled load
flow (i.e., assume [%A—VP} = 0 and [‘{)BA—GQ} = 0). Repeat problem 9.

Discuss the difference in convergence between the decoupled and the
full Newton-Raphson Power Flows.

Increase the line resistances by 75% (i.e. multiply all resistances by
1.75) and repeat problem 9 and problem 10. Discuss your findings.
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12. Using a continuation power flow, map out the “PV” curve for the orig-
inal system data by increasing/decreasing the load on bus 6 holding a
constant P/Q ratio from P = 0 to the point of maximum power transfer.

13. Making the following assumptions, find a constant, decoupled Jaco-
bian that could be used in a fast, decoupled 3-phase load flow.
e V'~ 1.0pu for all i and p
° Hfjp ~0
o 07" = £120° p#m

o gt << b"
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Sparse Matrix Solution Techniques

A sparse matrix is one that has “very few” non-zero elements. A sparse sys-
tem is one in which its mathematical description gives rise to sparse matrices.
Any large system that can be described by coupled nodes may give rise to a
sparse matrix if the majority of nodes in the system have very few connections.
Many systems in engineering and science result in sparse matrix descriptions.
Large systems in which each node is connected to only a handful of other
nodes include the mesh points in a finite-element-analysis, nodes in an elec-
tronic circuit, and the busbars in an electric power network. For example,
power networks may contain thousands of nodes (busbars), but the average
connectivity of electric power network nodes is three; each node is connected,
on average, to three other nodes. This means that in a system comprised of a
thousand nodes, the non-zero percentage of the descriptive system matrix is

4 non—zeli(())%’elements % 1000 rows

1000 x 1000 elements

Thus, if only the non-zero elements were stored in memory, they would require
only 0.4% of the memory requirements of the full 1000 x 1000 matrix. Full
storage of an nxn system matrix grows as n?, whereas the sparse storage of the
same system matrix increases only linearly as ~ n. Thus significant storage
and computational savings can be realized by exploiting sparse storage and
solution techniques. Another motivating factor in exploiting sparse matrix
solution techniques is the computational effort involved in solving matrices
with large percentages of zero elements. Consider the solution of the linear
problem

x 100% = 0.4% non-zero elements

Ax =0

where A is sparse. The factorization of L and U from A requires a signifi-
cant number of multiplications where one or both of the factors may be zero.
If it is known ahead of time where the zero elements reside in the matrix,
these multiplications can be avoided (since their product will be zero) and
significant computational effort can be saved. The salient point here is that
these computations are skipped altogether. A person performing an LU fac-
torization by hand can note which values are zero and skip those particular
multiplications. A computer, however, does not have the ability to “see” the
zero elements. Therefore the sparse solution technique must be formulated in
such a way as to avoid zero computations altogether and operate only upon
non-zero elements.

103
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row i
column j

value  aj;

FIGURE 4.1
Basic storage element for a;;

In this chapter, both the storage and computational aspects of sparse matrix
solutions will be explored. Several storage techniques will be discussed and
ordering techniques to minimize computational effort will be developed.

4.1 Storage Methods

In sparse storage methods, only the non-zero elements of the nxn matrix A are
stored in memory, along with the indexing information needed to transverse
the matrix from element to element. Thus each element must be stored with
its real value (a;;) and its position indices (row and column) in the matrix.
The basic storage unit may be visualized as the object shown in Figure 4.1.

In addition to the basic information, indexing information must also be
included in the object, such as a link to the next element in the row, or the
next element in the column, as shown in Figure 4.2.

The only additional information necessary to fully transverse the matrix
either by row or column is an indication of the first element in each row or
column. This is a stand-alone set of links that point to the first element in
each row or column.

Example 4.1
Determine a linked list representation for the sparse matrix:
-1 0-20 O
2 8 01 0
A= 0 0 30-2
0-3 20 O
1 2 004

Solution 4.1 A linked list representation of this matrix is shown in Figure
4.3. The last element of each column and row are linked to a null point.
Note that each object is linked to its adjacent neighbors in the matrix, both
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link from previous in column

row i
link from previous in row link to next in row
PE— - column j [ — -

value a;

link to next in column

FIGURE 4.2
Storage element for element a;; with links

by column and by row. In this way, the entire matrix can be transversed in
any direction by starting at the first element and following the links until the
desired element is reached. W

If a command requires a particular matrix element, then by either choosing
the column or row, the element can be located by progressing along the links.
If during the search, the null point is reached, then the desired element does
not exist and a value of zero is returned. Additionally, if the matrix elements
are linked by increasing index and an element is reached that has a greater
index than the desired element, then the progression terminates and a value
of zero is returned.

A linked list representation for a sparse matrix is not unique and the ele-
ments do not necessarily have to be linked in increasing order by index. How-
ever, ordering the elements by increasing index leads to a simplified search
since the progression can be terminated before reaching the null point if the
index of the linked object exceeds the desired element. If the elements are not
linked in order, the entire row or column must be transversed to determine
whether or not the desired element is non-zero. The drawback to an ordered
list is that the addition of new non-zero elements to the matrix requires the
update of both row and column links.

Example 4.2
Insert the matrix element A(4,5) = 10 to the linked list of Example 4.1.
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first in column

firstin row

FIGURE 4.3
Linked list for Example 4.1
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FIGURE 4.4
Insertion of matrix element A(4,5) = 10

Solution 4.2 The insertion of the new element is shown in Figure 4.4. The
addition of this element requires two transversals of the matrix to insert the
new element and to update the links; one transversal by row and one by
column. Starting at the first in row link for row 4 (value=—3), the elements
are progressed by link. Following the links and monitoring the column indices,
it is discovered that the element with column index 3 (value=2) is the last
element in the row since it points to null. Since the new element has column
index 5, it is inserted between the (value=2) element and the null point in
the row linked list. Similarly, starting at the first in column link for column 5
(value=—2), the column is transversed and inserted between the elements with
row indices 3 (value=—2) and 5 (value=—4). The column links are updated
to reflect the insertion. W
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If the linked lists of the matrix are not ordered by index, then new elements
can be added without transversing the rows or columns. A new element can
be inserted in each row or column by inserting them before the first element
and updating the first in row and first in column pointers.

Many software languages, however, do not support the use of objects, point-
ers, and linked lists. In this case it is necessary to develop a procedure to
mimic a linked list format by the use of vectors. Three vectors are required to
represent each non-zero element object: one vector containing the row num-
ber (NROW), one vector containing the column number (NCOL), and one
vector containing the value of the element (VALUE). These vectors are of
length nnz where nnz is the number of non-zero elements. Two vectors, also
of length nnz, are required to represent the next-in-row links (NIR) and the
next-in-column (NIC) links. If an element is the last in the row or column,
then the NIR or NIC value for that element is 0. Lastly, two vectors of length
n contain the first in row (FIR) and first in column (FIC) links.

The elements of the matrix are assigned a (possibly arbitrary) numbering
scheme that corresponds to their order in the NROW, NCOL, VALUE, NIR,
and NIC vectors. This order is the same for each of these five vectors. The
FIR and FIC vectors will also refer to this number scheme.

Example 4.3

Find the vectors NROW, NCOL, VALUE, NIR, NIC, FIR, and FIC for the
sparse matrix of Example 4.1.

Solution 4.3 The matrix of Example 4.1 is reproduced below with the num-
bering scheme given in parentheses to the left of each non-zero element. The
numbering scheme is sequential by row and goes from 1 to nnz = 12.

(1) —1 02 -2 0 0

(3)2 (4)8 0(5) 1 0

A= 0 0 (6)3 0 (7) —2
08 -3 (992 0 0

(10) 1 (11) 2 0 0(12) —4

The ordering scheme indicated yields the following nnz vectors:
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k | VALUE NROW NCOL | NIR NIC
1 -1 1 1 2 3
2 -2 1 3 0 6
3 2 2 1 4 10
4 8 2 2 5 8
5 1 2 4 0 0
6 3 3 3 7 9
7 -2 3 5 0 12
8 -3 4 2 9 11
9 2 4 3 0 0
10 1 5 1 11 0
11 2 5 2 12 0
12 -4 5 5 0 0
and the following n vectors:
FIR FIC
11 1
21 3 4
3| 6 2
4| 8 5
5| 10 7

Consider the matrix element A(2,2) = 8. It is the 4th element in the
numbering scheme, so its information is stored in the fourth place in vectors
VALUE, NROW, NCOL, NIR, and NIC. Thus VALUE(4)=8, NROW(4)=2,
and NCOL(4)=2. The next element in row 2 is A(2,4) =1 and it is element
5 in the numbering scheme. Therefore NROW (4)=5, signifying that element
5 follows element 4 in its row (note however that it does not indicate which
row they are in). Similarly, the next element in column 2 is A(4,2) = —3 and
it is element 8 in the numbering scheme. Therefore NCOL(4)=8. m

4.2 Sparse Matrix Representation

Sparse matrices arise as the result of the mathematical modeling of a sparse
system. In many cases, the system has a naturally occurring physical network
representation or lends itself to a physically intuitive representation. In these
cases, it is often informative to visualize the connectivity of the system by
graphical means. In the graphical representation, each node of the graph
corresponds to a node in the system. Each edge of the graph corresponds to
a branch of the network. As with a network, the graph, consisting of vertices
and edges, is often represented by a set of points in the plane joined by a
line representing each edge. Matrices that arise from the mathematical model
of a graphically represented network are structurally symmetric. In other
words, if the matrix element a;; is non-zero, then the matrix element a;; is
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@) (b)

FIGURE 4.5
(a) A finite element grid model, (b) The corresponding matrix
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also non-zero. This implies that if node i is connected to node j, then node
7 is also connected to node i. Matrices that are not structurally symmetric
can be made symmetric by adding an element of value zero in the appropriate
position within the matrix.

In addition to a graphical representation, it is also common to visualize
sparse matrices by a matrix that is clear except for an identifying symbol
(such as a x, e, x, or other mark) to represent the position of the non-zero
elements in the matrix. The finite element grid of the trapezoid shown in
Figure 4.5(a) gives rise to the sparse matrix structure shown in Figure 4.5(b).
Note that the ordering of the matrix is not unique; another numbering scheme
for the nodes will result in an alternate matrix structure.

4.3 Ordering Schemes

Node ordering schemes are important in minimizing the number of multipli-
cations and divisions required for both L and U triangularization and for-
ward/backward substitution. A good ordering will result in the addition of
few fills to the triangular factors during the LU factorization process. A fill
is a non-zero element in the L or U matrix that was zero in the original A ma-
trix. If A is a full matrix, a = "33’ © multiplications and divisions are required
for the LU factorization process and # = n? multiplications and divisions
are required for the forward/backward substitution process. The number of
multiplications and divisions required can be substantially reduced in sparse
matrix solutions if a proper node ordering is used.

Example 4.4
Determine the number of multiplications, divisions, and fills required for the
solution of the system shown in Figure 4.6.

Solution 4.4 The LU factorization steps yield

qi1 = a1
q21 = Ga21
q31 = a3
a1 = Q41
51 = as51

qi2 = (112/(111
qi3 = (113/(111
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e 0o 0 0 o
o o

O, ) ® ° °
° °
° °

FIGURE 4.6
Graph and matrix for Example 4.4

qi4 = CL14/Q11

qi5 = (115/(111

q22 = @22 — 421412
g32 = @32 — 431412

42 = @42 — 441412

52 = @52 — (451412

q23 = (a23 - Q21q13) /(J22
24 = (a24 - Q21q14) /(J22
q25 = (az5 - QQ1Q15) /Q22

g33 = @33 — 4314913 — {32423
43 = @43 — 441913 — 42423

53 = @53 — (451413 — (52423

q34 = (a34 — (431914 — (I32q24) /(J33
q3s5 = (035 — (431915 — QBQQQE’)) /CI33

a4 = Q44 — 41914 — 42424 — 43934
G54 = G54 — (51914 — 52424 — (530934
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q45 = (a45 — q41915 — 422425 — CI43Q35) /Q44

G55 = @55 — 451915 — 524925 — (53435 — {54445

113

The multiplications and divisions required for the LU factorization are sum-
marized by row and column.

row column multiplications divisions fills
1 0 0
1 0 4
2 4 0 agz2, a42, 452
2 3 3 a23, A24, 425
3 6 0 a43, 53
3 4 2 as4, ass
4 6 0 asq
4 3 1 a4s
5 4 0

Therefore o = 40 is the total number of multiplications and divisions in the
LU factorization. The forward (Ly = b) and backward (Uz = y) substitution

steps yield:

U1
Y2
Y3

Ya =

Ys
Ts5
T4
T3
T2

T

=b1/qu

= (b2 — q2191) /q22

= (b3 — g3191 — q32¥2) /433

(bs — quiy1 — qa2y2 — Qu3Y3) /qua

= (bs — g51y1 — q52Y2 — Q53Y3 — q54Y4) /G55
=Ys

= Y4 — G455

= Y3 — 435T5 — 43474

= Y2 — 2575 — 2474 — (2373

= Y1 — q15%5 — q14%4 — G133 — 12722

S
=

T W N~

forward backward
multiplications divisions | multiplications divisions
0 1 4 0
1 1 3 0
2 1 2 0
3 1 1 0
4 1 0 0
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FIGURE 4.7
Graph for Example 4.4

Thus B = 25 is the total number of multiplications and divisions in the
forward and backward substitution steps. The total number of multiplications
and divisions for the solution of Ax =bis a+ 0 =36. 1

A fill occurs when a matrix element that was originally zero becomes non-
zero during the factorization process. This can be visually simulated using a
graphical approach. Consider the graph of Example 4.4 shown again in Figure
4.7.

In this numbering scheme, the row and column corresponding to node
1 is factorized first. This corresponds to the removal of node 1 from the
graph. When node 1 is removed, all of the vertices to which it was connected
must then be joined. Each edge added represents two fills in the @ matrix
(gi; and g¢;;) since @ is symmetric. The graph after the removal of node 1 is
shown in Figure 4.8. The dashed lines indicate that six fills will occur as a
result: ¢23, G24, G25, G34, G35, and qq5. These are the six fills that are also
listed in the solution of the example.

Example 4.5
Determine the number of multiplications, divisions, and fills required for the
solution of the system shown in Figure 4.9.

Solution 4.4 The LU factorization steps yield

qi1 = @11
51 = G51

qi5 = (115/(111
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o O
FIGURE 4.8
Resulting fills after removing node 1
@
L L
L L
@ 5) @ ° °
o o
o 6 & o o
®

FIGURE 4.9
Graph and matrix for Example 4.5
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22 = @G22
q25 = CL25/Q22
52 = @52
q33 = a33
g53 = as53

435 = CL35/Q33

a4 = Q44
54 = G54
a5 = CL45/ qa4

G55 = @55 — 451915 — 4524925 — (53435 — 454445

The multiplications and divisions required for the LU factorization are sum-
marized by row and column.

row column multiplications divisions fills

1 0 0
1 0 1
2 0 0
2 0 1
3 0 0
3 0 1
4 0 0
4 0 1
5 4 0

Therefore o = 8 is the total number of multiplications and divisions in the
LU factorization. The forward (Ly = b) and backward (Uz = y) substitution
steps yield:

Y1 = bl/q11

Yo = ba/qo2

ys = bs/qs3

Ya = b4/Q44

Ys = (bs — gs1y1 — @52Y2 — G53Y3 — G54Y4) /55
Ts = Ys

Tqg = Y4 — 4455
I3 = Y3 — (43575
T2 = Y2 — (42575
1 = Y1 — 4155
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forward backward
row multiplications divisions multiplications divisions
1 0 1 1 0
2 0 1 1 0
3 0 1 1 0
4 0 1 1 0
5 4 1 0 0

Thus g = 13 is the total number of multiplications and divisions in the
forward and backward substitution steps. The total number of multiplications
and divisions for the solution of Az =bisa+ (=21.1

Even though both original matrices had the same number of non-zero el-
ements, there is a significant reduction in the number of multiplications and
divisions by simply renumbering the vertices of the matrix graph. This is due,
in part, by the number of fills that occurred during the LU factorization of
the matrix. The Q) matrix of Example 4.4 became full, whereas the ) matrix
of Example 4.5 retained the same sparse structure as the original A matrix.
From these two examples, it can be concluded that although various node
orders do not affect the accuracy of the linear solution, the ordering scheme
greatly affects the time in which the solution is achieved. A good ordering
scheme is one in which the resulting ) matrix has a similar structure to the
original A matrix. This means that the number of fills is minimized. This
objective forms the basis for a variety of ordering schemes. The problem of
optimal ordering is an NP-complete problem [54], but several schemes have
been developed that provide near-optimal results.

Example 4.6
Determine number of fills, o, and § for the matrix shown in Figure 4.10 as
currently ordered.

Solution 4.6 The first step is to determine where the fills from LU factoriza-
tion will occur. By observation, the fills will occur in the places designated
by the A in the matrix shown in Figure 4.11. From the figure, the number of
fills is 24.

Rather than calculating the number of multiplications and divisions re-
quired for LU factorization and forward/backward substitution, there is a
handy way of calculating o and 3 directly from the filled matrix.

n

o= Z (nnz in column 7 below ¢;; + 1) X (nnz in row 4 to right of gi;) (4.1)
i=1

0 = nnz of matrix Q (4.2)

Using equations (4.1) and (4.2),

a=3x4)+(4x5)+(5x6)+(4x5)+(4x5)+(3x4)
FBxA)+2x3)+(1x2)+(0x1)=134
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0

1 o ° ° ° i
2 . . o ° B
3 . . . . . . g
4 [ [ [ [ —
5 [} o o o o ° 4
6 . . . B
7 L] L] L] L] L] L] L] —
8 . . . . 1
9 . . B
10 ] . . . 1

FIGURE 4.10
Matrix for Example 4.6

0
1 [} [} o ° 4
2 ° . A ° A ° 4
3 . . . . . . -
4 . A o o o A A A g
5 . . . . . A . —
6 . . . A A B
7 . . A . . . . . A —
8 o A o A A A o o A A -
9 . A . A g
10 [} o A o A A A A ° 4

FIGURE 4.11
Matrix with fills for Example 4.6
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and 8 = nnz = 68 for the Q matrix shown in Figure 4.11, thus a + 5 = 202.
Compare this with the o + § = 430. B

Even without an ordering scheme, the sparse matrix solution process yields
over a 50% reduction in computation. One goal of an ordering scheme is to
introduce the least number of fills in the factored matrix ) to minimize the
number of multiplications and divisions .. A second goal is also to minimize (3,
which is the number of multiplications and divisions in the forward/backward
substitution step. These dual objectives lead to several approaches to order-
ing.

4.3.1 Scheme 0

From Examples 4.4 and 4.5, it can be generalized that a better ordering is
achieved if the nodes are ordered into a lower-right pointing “arrow” matrix.
One rapid method of achieving this effect is to number the nodes according
to their degree, where the degree of a node is defined as the number of edges
connected to it. In this scheme, the nodes are ordered from lowest degree to
highest degree.

Scheme 0
1. Calculate the degree of all vertices.

2. Choose the node with the lowest degree. Place in ordering scheme.
3. In case of a tie, choose node with lowest natural ordering.
4. Return to step 2.

Example 4.7

Using Scheme 0, reorder the matrix of Example 4.6. Calculate «, 0 and the
number of fills for this ordering.

Solution 4.7 The degrees of each of the nodes are given below:

node degree

5O 0010 Ut W=
Lo WO R UT Lo U Lo o
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1 . ° 4
2 . . . Bl
3 . . . . 1
4 ° ° A A ° ° -
5 o A o A A o o A Bl
6 . A A . A . A . —
7 o A A o o o A Bl
8 . . . . . . g
9 ° ° A ° ° ° ° B
10+ . . . A . A . . . -
I I I I I I I I I I

FIGURE 4.12
Matrix with fills for Example 4.7

Applying Scheme 0, the new ordering is
Ordering0 =[9 6 1 24 8 10 3 5 7]

Reordering the matrix of Example 4.6 to reflect this ordering yields the ma-
trix (with fills) shown in Figure 4.12. Note how the non-zeros elements begin
to resemble the desired lower-right pointing arrow. The Scheme 0 ordering
results in 16 fills as compared to 24 with the original ordering. From the
matrix and equations (4.1) and (4.2), « = 110 and 3 = 60, thus a + 8 =170
which is a considerable reduction over the original o + § = 202. B

4.3.2 Scheme I

Scheme 0 offers simplicity and speed of generation, but does not directly take
into account the effect of fills on the ordering procedure. To do this, the effect
of eliminating the nodes as they are ordered must be taken into account. This
modification is given in Scheme I.

Scheme 1
1. Calculate the degree of all vertices.

2. Choose the node with the lowest degree. Place in ordering scheme.
Eliminate it and update degrees accordingly.
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FIGURE 4.13
Graph of the matrix in Figure 4.10

3. In case of a tie, choose node with lowest natural ordering.

4. Return to step 1.

Scheme 1 is also known by many names including the Markowitz algorithm
[31], the Tinney I algorithm [50], or most generally as the minimum degree
algorithm.

Example 4.8

Using Scheme I, reorder the matrix of Example 4.6. Calculate «, 8 and the
number of fills for this ordering.

Solution 4.8 The ordering for Scheme I takes into account the effect of fills
on the ordering as nodes are placed in the ordering scheme and eliminated.
This algorithm is best visualized using the graphical representation of the
matrix. The graph of the orginal unordered matrix of Figure 4.10 is shown in
Figure 4.13.
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FIGURE 4.14
Updated graph with the removal of node 9

The degrees of each of the nodes are given below:

node degree

D000 ot W
Lo W O R UT Lo Ut W o

From the degrees, the node with the lowest degree is ordered first. Node
9 has the lowest degree with only one connection. Its elimination does not
cause any fills. The updated graph is shown in Figure 4.14.
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FIGURE 4.15
Updated graph with the removal of node 6

The updated degree of each of the nodes is given below:

node degree

SO ot W
WO Lo UT R U1 Lo UT Lo o

Node 7 now has one less degree. Applying the Scheme I algorithm again
indicates that the next node to be chosen is node 6, with a degree of 2.
Node 6 is connected to both node 5 and node 7. Since there is a pre-existing
connection between these nodes, the elimination of node 6 does not create a
fill between nodes 5 and 6. The elimination of node 6 is shown in Figure 4.15.
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FIGURE 4.16
Updated graph with the removal of node 1

The new node degrees are

node degree
3

—_
o 0N W
W W =Wt

As a result of the elimination of node 6, the degrees of nodes 5 and 7
decrease by one. Applying the Scheme I algorithm again indicates that the
nodes with the lowest degrees are nodes [124 8 10]. Since there is a tie
between these nodes, the node with the lowest natural ordering, node 1, is
chosen and eliminated. Node 1 is connected to nodes 2, 4, and 8. None of
these nodes is connected; therefore, the elimination of node 1 creates three
fills: 4-8, 4-2, and 2-8. These fills are shown with the dashed edges in Figure
4.16.
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FIGURE 4.17
Updated graph with the removal of node 10

The new node degrees after the removal of node 1 are

node degree

2 4
3 )
4 4
5) 5
7 )
8 4
10 3

The addition of the three fills increased the degrees of nodes 2, 4, and 8.
Applying the Scheme I algorithm again indicates that the node with the lowest
degree is node 10. There is no tie in degree this time. Node 10 is chosen and
eliminated. The elimination of node 10 creates two fills between nodes 2-5
and 2-3. These fills are shown with the dashed edges in Figure 4.17.
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1 . ° 4
2 . . . Bl
3 o ° ° ° 4
4 . . . . g
5 . . A . . A B
6 . . A . A A . A —
7 ° ° A ° ° ° ° B
8 . . . A . . . A —
9 3 3 3 3 3 3 3 e
10+ . A A . A . . -
I I I I I I I I I I

FIGURE 4.18
Matrix with fills for Example 4.8

Continuing to apply the Scheme I algorithm successively until all nodes
have been chosen and eliminated yields the following final ordering:

Orderingl =[9 6 1 10 4 2 3 5 7 §]

Reordering the matrix of Example 4.8 to reflect this ordering yields the
matrix (with fills) shown in Figure 4.18. Note how the non-zero elements
continue to resemble the desired lower-right pointing arrow. The Scheme I
ordering results in 12 fills as compared to 24 with the original ordering, and
16 with Scheme 0. From the matrix and equations (4.1) and (4.2), & = 92 and
B = 56, thus a + 3 = 148 which is a considerable reduction over the original
a+ 6 =202, and the a + 8 = 170 of Scheme 0. &

4.3.3 Scheme I1

Scheme 0 offers a rapid way to order the nodes to give a quick “once-over” and
obtain a reasonable ordering. It requires little computation beyond calculating
the degrees of each node of the matrix. Scheme I takes this approach one
step further. It still relies on the minimum-degree approach, but it includes
a simulation of the LU factorization process to update the node degrees at
each step of the factorization. One further improvement to this approach is
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to develop a scheme that endeavors to minimize the number of fills at each
step of the factorization. Thus, at each step, each elimination alternative is
considered and the number of resulting fills is calculated. This scheme is also
known as the Berry algorithm and the Tinney II algorithm and is summarized
below:

Scheme 11

1. For each node, calculate the number of fills that would result from its
elimination.

2. Choose the node with the lowest number of fills.
3. In case of a tie, choose node with lowest degree.
4. In case of a tie, choose node with lowest natural ordering.

5. Place node in ordering scheme. Eliminate it and update fills and degrees
accordingly.

6. Return to step 1.

Example 4.9
Using Scheme II, reorder the matrix of Example 4.6. Calculate «, 8 and the
number of fills for this ordering.

Solution 4.9 The ordering for Scheme II takes into account the effect of fills
on the ordering as nodes are placed in the ordering scheme and eliminated.
The degrees and resulting fills are given below:

node degree fills if eliminated edges created

1 3 3 2-4,2-8,4-8

2 3 3 1-7, 1-10, 7-10

3 5 6 4-7, 4-8, 4-10, 5-8, 7-10, 8-10

4 3 2 1-3,1-5

5 5 6 3-6, 4-6, 4-7, 4-10, 6-10, 7-10

6 2 0 none

7 6 12 2-3, 2-5, 2-6, 2-8, 2-9, 3-6,
3-9, 5-8, 59, 6-8, 6-9, 89

8 3 2 1-3, 1-7

9 1 0 none

10 3 2 2-3,2-5

From this list, the elimination of nodes 6 or 9 will not result in any additional
edges, or fills. Since there is a tie, the node with the lowest degree is chosen.
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Thus, node 9 is chosen and eliminated. The number of fills and degrees is
updated to apply the Scheme II algorithm again.

node degree fills if eliminated edges created
1 3 3 2-4, 2-8, 4-8
2 3 3 1-7, 1-10, 7-10
3 5 6 4-7, 4-8, 4-10, 5-8, 7-10, 8-10
4 3 2 1-3,1-5
5 5 6 3-6, 4-6, 4-7, 4-10, 6-10, 7-10
6 2 0 none
7 5 7 232526,28,36,5868
8 3 2 1-3, 1-7
10 3 2 2-3,2-5

The next node to be eliminated is node 6 because it creates the fewest fills
if eliminated. This node is therefore chosen and eliminated. The number of
fills and degrees is again updated.

node degree fills if eliminated edges created
1 3 3 24, 2-8, 4-8
2 3 3 1-7, 1-10, 7-10
3 5 6 4-7, 4-8, 4-10, 5-8, 7-10, 8-10
4 3 2 1-3, 1-5
5 5 6 3-6, 4-6, 4-7, 4-10, 6-10, 7-10
7 5 7 2-3, 2-5, 2-6, 2-8, 3-6, 58, 6-8
8 3 2 1-3, 1-7
10 3 2 2-3,2-5

)

The two nodes that create the fewest fills are nodes 4 and 8. Both nodes
have the same number of degrees; therefore, the node with the lowest natural
ordering, node 4, is chosen and eliminated.

The Scheme II algorithm continues until all nodes have been added to the
ordering scheme and subsequently eliminated. Scheme II results in the fol-
lowing ordering:

Ordering 1T =[9 6 4 8 2 1 3 5 7 10]

Reordering the matrix of Example 4.6 to reflect the ordering of Scheme II
yields the ordering with fills shown in Figure 4.19. This ordering yields only
10 fills, leading to an o = 84,3 = 54, and a + 3 = 138. This represents a
computational effort of only 68% of the original unordered system. m

Scheme I endeavors to reduce the number of multiplications and divisions
in the LU factorization process, whereas Scheme II focuses on reducing the
multiplications and divisions in the forward/backward substitution process.
Scheme 0 offers simplicity and speed of generation, but the performance
improvement of Scheme I offsets the additional algorithm complexity [50].
Scheme II, however, frequently does not offer enough of an improvement to
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10} . A . . N .

FIGURE 4.19
Matrix with fills for Example 4.9

merit implementation. The decision of which scheme to implement is problem
dependent and is best left up to the user.

4.3.4 Other Schemes

Modifications to these algorithms have been introduced to reduce computa-
tional requirements. These modifications are summarized below [18]. The first
modification to the minimum-degree algorithm is the use of mass elimination,
inspired by the concept of indistinguishable nodes [17]. This modification al-
lows a subset of nodes to be eliminated at one time. If two nodes x and y
satisty
Adj(y) U{y} = Adj(x) U {z} (4.3)

where Adj(y) indicates the set of nodes adjacent to y, then nodes x and y
are said to be indistinguishable and can be numbered consecutively in the
ordering. This also reduces the number of nodes to be considered in an or-
dering, since only a representative node from each set of indistinguishable
nodes needs to be considered. This accelerates the degree update step of the
minimum-degree algorithm, which is typically the most computationally in-
tensive step. Using mass elimination, the degree update is required only for
the representative nodes.

The idea of incomplete degree update allows avoiding degree update for
nodes that are known not to be minimum degree. Between two nodes u and
v, node v is said to be outmatched by w if [11]

Adj(u) U {u} € Adj(v) U {v} (4.4)
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Thus, if a node v becomes outmatched by w in the elimination process, the
node u can be eliminated before v in the minimum-degree ordering algorithm.
From this, it follows that it is not necessary to update the degree of v until
node u has been eliminated. This further reduces the time-consuming degree
update steps.

Another modification to the minimum-degree algorithm is one in which
all possible nodes of minimum degree are eliminated before the degree up-
date step. At a given step in the elimination process, the elimination of
node y does not change the structure of the remaining nodes not in Adj(y).
The multiple-minimum-degree (MMD) algorithm delays degree update of the
nodes in Adj(y), and chooses another node with the same degree as y to elim-
inate. This process continues until there are no more nodes left with the same
degree as y. This algorithm was found to perform as well as the minimum-
degree algorithm regarding the number of fills introduced [30]. In addition,
it was found that the MMD algorithm performed faster. This was attributed
to the identification of indistinguishable and outmatched nodes earlier in the
algorithm, as well as the reduced number of degree updates.

Ties often occur for a given criteria (degrees or fills) in an ordering algo-
rithm. The tie breaker often falls back on the natural ordering of the original
matrix. It has been recognized that the natural ordering greatly affects the
factorization in terms of number of fills and computation time. Thus it is
often preferable to use a rapid “pre-conditioning” ordering before applying
the ordering algorithm. Scheme 0 offers one such pre-ordering, but to date no
consistent optimum method for pre-ordering has been developed that works
well for all types of problems.

4.4 Power System Applications

Large sparse matrices occur frequently in power system applications, includ-
ing state estimation, power flow analysis, and transient and dynamic stability
simulations. Computational efficiency of these applications depends heavily
on their formulation and the use of sparse matrix techniques. To better un-
derstand the impact of sparsity on power system problems, consider the power
flow Jacobian of the IEEE 118 bus system shown in Figure 4.20.

The Jacobian of this system has 1051 non-zero elements and has the struc-
ture shown in Figure 4.21(a). Note the dominance of the main diagonal and
then the two sub-diagonals which result from the aaA—[sQ and aaA—VP sub-Jacobians.
The LU factorization of this Jacobian yields the structure shown in Figure
4.21(b). This matrix has 14849 non-zero elements. Notice that the two sub-
diagonals have created a large number of fills extending between them and

the main diagonal.
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FIGURE 4.20
IEEE 118 bus system
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FIGURE 4.22
IEEE 118 bus system Scheme 0 (a) Jacobian, and (b) LU factors
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FIGURE 4.23
IEEE 118 bus system Scheme 1 (a) Jacobian, and (b) LU factors
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FIGURE 4.24
IEEE 118 bus system Scheme 2 (a) Jacobian, and (b) LU factors

Figure 4.22(a) shows the structure of the load flow Jacobian reordered ac-
cording to Scheme 0. In this reordering, the presence of the sub-diagonals is
gone. The LU factorization of the Scheme 0 reordered Jacobian yields the
structure shown in Figure 4.22(b). This matrix has only 1869 non-zero ele-
ments, which is almost an order of magnitude reduction from the non-ordered
Jacobian.

Figure 4.23(a) shows the structure of the load flow Jacobian reordered ac-
cording to Scheme 1. Note how the elements are gradually pulling into the
main diagonal, which leads to a decrease in the number of fills. The LU fac-
torization of the Scheme 1 ordering is shown in Figure 4.23(b), which has 1455
non-zero elements.

Lastly, Figure 4.24(a) shows the structure of the Scheme 2 reordered Jaco-
bian which yields the LU factorization in Figure 4.24(b). This ordering yields
only 1421 non-zero elements, which is more than a full order of magnitude
reduction. The LU factorization solution time for a sparse matrix is on the
order of n? multiplications and divisions. The non-reordered load flow solu-
tion would require on the order of 220.5 x 105 multiplications and divisions
per iteration, whereas the Scheme 2 reordered load flow solution would re-
quire only 2.02 x 10% multiplications and divisions. Thus, the solution of the
reordered system is over 100 times faster than the original system! When the
solution time is multiplied by the number of iterations in a Newton-Raphson
power flow or by the number of time steps in a time-domain integration, it
would be computationally foolhardy to not use a reordering scheme.
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4.5 Problems
1. Verify equations (4.1) and (4.2) for calculating o and S.

2. Let A and B be two sparse (square) matrices of the same dimension.
How can the graph of C = A + B be characterized with respect to the
graphs of A and B?

3. Consider the matrix
* % *
% % % *
% %
A pr—
* %
* % k%

* * Xk

(a) Draw the graphical representation of A. How many multiplications
and divisions will the LU factorization of A require?

(b) Reorder the matrix using the new node numbering ¢ = [1, 3,4, 2, 5, 6].
Draw the graphical representation of the reordered matrix. How
many multiplications and divisions will the LU factorization of the
reordered matrix require?

1 . . . .
2 . . . .
3 . . . .
4 . . .
5 ° ° ° ° °
6 . . . . .
7 . . . . . .
8 . . . .
9 . . . .
10 . . . . .
11O 1 2 3 4 5 6 ; 8 9 10 11

FIGURE 4.25
Sparse Test System 1
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4. For the matrix shown in Figure 4.25:

(a) Using the given ordering, compute a + £3.

(b) Reorder the nodes in the network using Scheme 0 discussed in class.
Compute « + (§ for this ordering.

(¢) Reorder the nodes in the network using Scheme I. Compute « + 3
for this ordering.

(d) Reorder the nodes in the network using Scheme II. Compute o+ 3
for this ordering.

(e) Repeat Problem 4 for the matrix shown in Figure 4.26:

0 T

1 e (] .

2r . . L] o o
3t . .

4t . o o .

5F e . .

61 . . .
Tr . . °

8 . . .

9t e . . o o

101 . . 3 . .

11 L] . . . o o
12 L o o 3

13 L ° . .
14 . o

-
3

0O 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15

FIGURE 4.26
Sparse Test System 11

5. Write a subroutine sparmat for sparse matrix storage that will
e Read in data line by line in the format:
1J Qg
where the end of the data is signified by a 0 in the first column

e Sequentially build the vectors FIR, FIC, NIR, NIC, NROW, NCOL,
and Value as defined in class. Do not explicitly create the ma-
trix A.
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6. Write a subroutine sparvec for sparse vector storage that will
e Read in data line by line in the format:
i b
where the end of the data is signified by a 0 in the first column

e Sequentially build the vectors index, next, and Value. Do not
explicitly create the vector b.
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7. For the data given below, use sparmat and sparvec to create the sparse

storage vectors.

A matrix

(2%

b vector
7 b;

—_

—_

[t

—_
ODONOHF WNOOOPR OWO R IR JONJUIOOUTO U I 0O JTWOJWOH OO O i 00Ut © N .

[t

—
D Ol

—_ =
NNJOWHOOERERJOOUINJUTTOODWORERERODDUTOOODNDERER OCONITJTWJWHF o~

2.0

2 5
9 2
3 -1
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10.

11.

12.

Computational Methods for Electric Power Systems

Write a subroutine sparL U that modifies your LU factorization routine
to incorporate the sparse storage vectors of Problem 5 and apply it to
the data of Problem 7 to compute the sparse LU factors (in sparse vector
form).

Write a subroutine sparsub that modifies your forward /backward substi-
tution routine sub to incorporate the sparse storage vectors of Problem
2 and apply it to the data of Problem 7 to solve the sparse linear system

Az =10

Write a subroutine scheme0 that will input the sparse vectors FIR, FIC,
NIR, NIC, NROW, NCOL, and Value and will output the same vectors
reordered according to Scheme 0, and calculate a + 3.

Write a subroutine schemel that will input the sparse vectors FIR, FIC,
NIR, NIC, NROW, NCOL, and Value and will output the same vectors
reordered according to Scheme I, and calculate o + .

Write a subroutine scheme2 that will input the sparse vectors FIR, FIC,
NIR, NIC, NROW, NCOL, and Value and will output the same vectors
reordered according to Scheme II, and calculate o + 3.
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Numerical Integration

Dynamic systems may frequently be modeled by systems of ordinary differ-
ential equations (or ODEs) of the form

z(t) = fz,t) z(tg) = xo (5.1)

where x(t) € R™ is a time-varying function that depends on the initial con-
dition xg. Such problems are often referred to as “initial value problems.”
A system of nonlinear differential equations cannot typically be solved ana-
lytically. In other words, a closed form expression for x(t) cannot be found
directly from equation (5.1), but rather must be solved numerically.

In the numerical solution of equation (5.1), a sequence of points g, x1,x2 . . .,
are computed that approximate the true solution at a set of time points
to,t1,t2,.... The time interval between adjacent time points is called the
time step and an integration algorithm advances the numerical solution by
one time step with each application. The time step h,+1 = t,4+1 — t, may be
constant for all time intervals over the entire integration interval ¢ € [to, tn],
or may vary at each step.

The basic integration algorithm advances the solution from ¢,, to t,,+1 with
integration step size h, 41 based on a calculation that involves previously com-
puted values x,,z,—_1,... and functions f(z,,t,), f (xp-1,tn—1),.... Each
practical integration algorithm must satisfy certain criteria concerning

1. numerical accuracy,
2. numerical stability, and
3. numerical efficiency.

Numerical accuracy ensures that the numerical error incurred at each step
of the integration remains bounded. The global error of an integration error
is the total error accrued over a given time interval. The global error at time
t, is given by

global error = ||z (t,,) — 2y
where z (t,,) is the exact solution to equation (5.1) at time t,, and z, is the
approximated solution. Of course, it is impossible to determine the global er-

ror exactly if the solution z(t) is not known analytically, but it is possible to
establish bounds on the error incurred at each step of the integration method.

139



140 Computational Methods for Electric Power Systems

The numerical stability of an integration algorithm implies that errors in-
curred at each step do not propagate to future times. Numerical efficiency is
a function of the amount of computation required at each time step and the
size of the step sizes between adjacent time intervals. Each of these criteria
will be discussed in greater detail later in this chapter after an introduction
to several different forms of integration algorithms.

5.1 One-Step Methods

The basic form of an integration algorithm is one that advances the solution
from x,, to x,+1 using only the information currently available. This type of
solution is called a one-step method, in that only information from one step
of the integration algorithm is used. The family of one-step methods has the
advantage of conserving memory, since only the previous solution must be
retained. Several well-known methods fall into this category.

5.1.1 Taylor Series-Based Methods

One important class of integration methods is derived from using the Taylor
series expansion of equation (5.1). Let &(t) denote the exact solution to equa-
tion (5.1). Expanding Z(t) in a Taylor series about ¢ = ¢,, and evaluating the
series at t = t,,11 yields the following series expansion for & (t,+1):

T (tn—i-l) =2 (tn) +z (tn) (t77«+1 - t”)

1 1
o7 (tn) (bng1 — t) 4.+ px(”) (tn) (tng1 — tn)” + heo.t.

where h.o.t. stands for higher order terms of the expansion. If the time step
h =t,4+1 —t, then

2

— & (tp) ...+ R ) (tn) + h.o.t.
2! n p! n

& (tni1) = & (tn) + hi: (tn) +
From equation (5.1), () = f(x,t), therefore
& (tny1) — hoot. = & (tn) + hf (x (tn) ,tn)
+;L—Tf’ (2 (tn) stn) + .o+ %ﬂpﬂ (z (tn) ,tn) (5.2)

If the higher order terms are small, then a good approximation z,; to
Z (tn+1) is given by the right hand side of equation (5.2).
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In general, the Taylor series-based integration methods can be expressed as
Tpt1 = Tp + W, (x5) (5.3)

where

T, (20) = £ 2 (t) ) + 08 (@ ) )+ F7 70 0 (1) 1)

and the integer p is called the order of the integration method. This method
is very accurate for large p, but is not computationally efficient for large p
since it requires a large number of function derivatives and evaluations.

5.1.2 Forward-Euler Method
For p = 1, the Taylor series-based integration algorithm is given by:
Tnt1 = Tp + hf (T, tn) (5.4)

which is also the well-known Euler or forward Euler method.

5.1.3 Runge-Kutta Methods

A second order Taylor’s method can be derived for p = 2.
Tpy1 = Tn + W (20, ty)
h2
=z, +hf(xn,tn) + 7f/ (Tnytn)

As the order of the Taylor’s method increases, so does the number of deriva-
tives and partial derivatives. In many cases, the analytic derivation of the
derivatives can be replaced by a numerical approximation. One of the most
commonly known higher-order Taylor series-based integration methods is the
Runge-Kutta method, where the derivatives are replaced by approximations.
The fourth-order Runge-Kutta method is given by

Tnt1 = T + WKy (zn, tn) (5.5)

where K, is an approximation to Ty:

2
(xn, + hks,t, + h)

Tn + _k27tn + =
2
ky =
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where each k; represents the slope (derivative) of the function at four differ-
ent points. The slopes are then weighted [ % %} to approximate the Ty
function.

The advantages of Taylor series-based methods is that the method is straight
forward to program and only depends on the previous time step. These meth-
ods (especially the Runge-Kutta methods) suffer from difficult error analysis,
however, since the derivatives are approximated and not found analytically.
Therefore the integration step size is typically chosen conservatively (small),
and computational efficiency may be lost.

1
6

5.2 Multistep Methods

Another approach to approximating the solution x(t) of equation (5.1) is to
approximate the nonlinear function as a polynomial of degree k such that

E(t) = ag + art 4+ aot® + ... + ayth (5.6)

where the coefficients aq, a1, ..., ax are constant. It can be proven that any
function can be approximated arbitrarily closely (within a pre-determined
) with a polynomial of sufficiently high degree on a finite interval [to, tn].
The polynomial approximation can be related to the solution of equation
(5.1) through the introduction of multistep methods. A multistep method is
one in which the approximation x,y; can be a function of any number of
previous numerical approximations ,, Z,_1,... and corresponding functions
f(@n,tn), f (®n—1,tn-1),... unlike one-step methods (such as the Runge-
Kutta) which depend only on the information from the immediately previous
step. In general,

Tn+1 = A0Tn +a1rp—1+...+ ApTn—p + h [bflf (anrlathrl) + bOf ($n7 tn)
+b1f (xnfla tnfl) +...+ bpf (xn,p, tnfp)] (57)

P P
=Y amni+h Y bif (Tnirtei) (5.8)
=0

i=—1

To relate the integration method to the polynomial approximation, a rela-
tionship between the coefficients must be determined. A k-degree polynomial
is uniquely determined by k + 1 coefficients («p, ..., ax). The numerical in-
tegration method has 2p + 3 coefficients; therefore, the coefficients must be
chosen such that

2p+3>k+1 (5.9)

The order of the numerical integration method is the highest degree k of a
polynomial in ¢ for which the numerical solution coincides with the exact
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solution. The coefficients may be determined by selecting a set of linear basis
functions [¢y(t) ¢2(t), ..., ¢r(t)] such that

¢ty =t j=0,1,....k

and solving the set of multistep equations

P P
¢j (tny1) = Z ai¢j (tn—i) + hnt1 [Z bi (fn—i)]
i=0 i=—1
forall j =0,1,...,k.

This method can be applied to derive several first order numerical integra-
tion methods. Consider the case where p = 0 and k& = 1. This satisfies the
constraint of equation (5.9); thus, it is possible to determine multistep coef-
ficients that will result in an exact polynomial of degree 1. The set of basis
functions for k =1 is

po(t) =1 (5.10)
P1(t) =t 5.11)
which lead to the derivatives
do(t) =0 (5.12)
Pi(t) =1 5.13)
and the multistep equation
Tn+1 = A0Tp + bflthrlf ($n+17 thrl) + bOhn+1f (xna tn) (514)

Representing the multistep method of equation (5.14) in terms of basis func-
tions yields the following two equations

G0 (tn+1) = aogo(tn) + b—lhn+1¢%0 (tns1) + bOhn+1¢;0 (tn)  (5.15)

é1 (tns1) = a1 (tn) +b-1hny11 (tny1) + bohni1dr (tn)  (5.16)

Substituting the choice of basis functions of equations (5.10) and (5.11) into
equations (5.15) and (5.16) results in

1=ao(1) +b-1hn+1(0) + hpt1b0(0) (5.17)

tnt1 = aotn +b_1hpy1(1) + bohyy1(1) (5.18)

From equation (5.17), the coefficient ag = 1. Recalling that ¢,,41 —t,, = hpt1,

equation (5.18) yields
boi1+bp=1 (5.19)

This choice of order and degree leads to two equations in three unknowns;
therefore, one of them may be chosen arbitrarily. By choosing ag = 1,b_1 = 0,
and by = 1, Euler’s method is once again obtained:

Tn41 = Tn + thrlf (.Tn, tn)
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However, if ag = 1,b_1 = 1, and by = 0, a different integration method is
obtained:

Tpt1 = Ty + hn+1f (xn—i-l; tn—i—l) (520)

This particular integration method is frequently called the backward FEuler
method. Note that in this method, the coefficient b_; is not identically zero;
thus, the expression for x,,41 depends implicitly on the function f (zn41, tnt1)-
Methods in which b_; # 0 are referred to as implicit methods; otherwise they
are explicit. Since there is an implicit (and often nonlinear) dependence on
Tp41, implicit integration methods must usually be solved iteratively at each
time interval.

Consider now the case where p = 0, and & = 2. In this case, 2p + 3 =
k 4+ 1 and the coefficients can be uniquely determined. Choosing the basis
functions as previously with ¢2(t) = ¢? and ég(t) = 2t yields the following
three equations:

1= ao(l) + b_lhn+1(0) + hn+1b0(0) (521)
tnt1 = aolp + b_lhn_H(l + boh n+1( ) (522)
ti—kl = aoti + hpt1 (b,1 2tn+1) + bo (Qtn)) (523)

N —

If ¢, = 0 then t,+1 = hpy1, and equations (5.21) through (5.23) yield ag =
1,6 1—— andbo— , thus

1
Tn+l = Tn + gthrl [f (*/E’I’L+l7tn+1) + f (irnatn)] (524)

This second-order integration method is called the trapezoidal method and
it is also implicit. This formula is called the trapezoidal method since the
second term of equation (5.24) can be interpreted as being the area under a
trapezoid. The trapezoidal is considered a two step method since information
from both ¢, and ¢,,41 is required.

Example 5.1
Numerically solve

#(t) = —a(t) 2(0) =1 (5.25)

using the Euler, backward Euler, trapezoidal, and Runge-Kutta methods for
different fixed step sizes.

Solution 5.1 This second-order differential equation must first be converted
to ODE format by defining z; = x and x5 = &. Then

il =Ty = fl ($1,$2) $1(0) =1 (526)

Ty = —x1 = fo(w1,22) (5.27)
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By inspection, the analytic solution to this set of equations is

x1(t) = cost (5.28)
x2(t) = —sint (5.29)

Typically it is not possible to find the exact solution, but in this example, the
exact solution will be used to compare the numerical solutions against.

Forward-FEuler
Applying the forward-Euler method to the ODEs yields

Ting1 = Tin + RS (T10, Z2,0)
= Ti,n + h$27n
Tomt1 = Tan + hfo (10, T2.n)

= T2n — hxl,n

or in matrix form:
Ting1| _ | 1 b |21
|:$2,n+1:| o |:_h 1:| |:$2,n:| (534)

Backward-FEuler
Applying the backward-Euler method to the ODEs yields

T1int1 = Ti,n + Rf1 (T1, 041, Z2,041)
=21, + hxo ny1
T2nt1 = Tan + Afo (1,041, T2,n41)

= T2.n — hﬂ?l,n+1

-1
Tipy1| _ |1 —h T1n
ol B ] 639
In the solution of equation (5.39), the inverse of the matrix is not found
explicitly, but rather the equations would be solved using LU factorization.

or in matrix form:

Trapezoidal
Applying the trapezoidal method to the ODEs yields

1

Tintl = Ti,n + §h [f1 (T1,n, T2,0) + f1 (T1,041, T2,n41)] (5.40)
1

= T1i,n + §h [ZEQ,n + $27n+1] (541)
1

T2n+1 = Tan + 5}1 [f2 (T1,n, T2,n) + f2 (T1,n41, T2,n41)] (5.42)

1
=Ton — §h [©1,n + @1, n41] (5.43)
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— exact

— - Forward Euler
Backward Euler

- Trapezoidal

- Runge-Kutta

5
time (seconds)

FIGURE 5.1
Numerical solutions for Example 5.1

or in matrix form:

Tin+1 | _ 1 —%h 1 §h Ti,n

[$27n+1] N [%h 1 —3h 1| |22, (5.44)
Runge-Kutta

Applying the Runge-Kutta method to the ODEs yields

ki = T2.n ko1 = —T1,n

h h
ki2 = x2n + 5k11 koo = =210 — 5k21
ki3 = x2n + 5k12 ko2g = =215 — 5kao

k14 = x2 n + hk13 kosa = —x1,n — hkas

and
h
Tintl = Tin + g (kll + 2k12 + 2k13 + k14) (5.45)
h
To,n+1 = To,n + 8 (ko1 + 2kaz + 2kas + ko4) (5.46)

The numerical solution of equation (5.25) for each of the methods is shown
in Figure 5.1 including the exact solution cost. Note that the trapezoidal and
Runge-Kutta methods are nearly indistinguishable from the exact solution.
Since the forward- and backward-Euler methods are first-order methods, they
are not as accurate as the higher order trapezoidal and Runge-Kutta methods.
Note that the forward-Euler method generates a numerical solution whose
magnitude is slightly larger than the exact solution and is increasing with
time. Conversely, the backward-Euler method generates a numerical solution
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error

-0.01

-0.02

-0.03

—— Forward Euler
-0.04 — - Backward Euler
Trapezoidal
— - Runge-Kutta
N

time (seconds)

FIGURE 5.2
Error in numerical solutions for Example 5.1

whose magnitude is slightly less than the exact solution and is decreasing with
time. Both properties are due to the local truncation error of the methods.
The forward-Euler method has a tendency to generate numerical solutions
that increase with time (under-damped), whereas the backward-Euler method
tends to add damping to the numerical solution. Therefore, caution must be
used when using either of these first-order methods for numerical integration.

Figure 5.2 shows the global error with time for each of the numerical meth-
ods. Note that the errors for the forward and backward-Euler methods are
equal in magnitude, but opposite in sign. This relationship will be further dis-
cussed later in this chapter. The numerical errors for the trapezoidal and the
Runge-Kutta methods are reproduced in Figure 5.3 on a magnified scale. The
errors in each method are comparable even though the trapezoidal method is
a second order polynomial approximation method and the Runge-Kutta is a
fourth order Taylor method. Section 5.3 will further explore the development
of expressions for estimating the error of various integration methods. W

When implicit methods, such as the trapezoidal method, are used to solve
nonlinear systems of differential equations, the system of equations must be
solved iteratively at each time step. For example, consider the following non-
linear system of equations:

&= f(z(t),t) zo=z(to) (5.47)

Applying the trapezoidal method to numerically integrate this system results
in the following discretized system:

Tp+1 = Tn + g [f (an, tn) +f (l’n+1, tn+1)] (5-48)
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Error in trapezoidal and Runge-Kutta numerical solutions for Example 5.1

Since this nonlinear expression is implicit in x, 41, it must be solved numeri-
cally:

k+1 _ ok [I_ﬁﬁ]_l

Lrn—i-l - xn—i—l -

(x:gH D [f ) + S (:cﬁ+1)])

(5.49)
where k is the Newton-Raphson iteration index, I is the identity matrix, and
Ty, is the converged value from the previous time step.

5.2.1 Adams Methods
Recall that the general class of multistep methods may be represented by
P P
Tt =Y GiTn_ith Y bif (Tn_istni) (5.50)
i=0 i=—1

A numerical multistep algorithm will give the exact value for xz,1 if (t)
is a polynomial of degree less than or equal to k if the following exactness
constraints are satisfied:

Y ai=1 (5.51)

S (=iai+i Y (=)V b =1 forj=1,2,....k (5.52)

i=1 i=—1
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The exactness constraint of equation (5.51) is frequently referred to as the
consistency constraint. Numerical multistep integration algorithms that sat-
isfy equation (5.51) are said to be “consistent.” For a desired polynomial
of degree k, these constraints can be satisfied by a wide variety of possibili-
ties. Several families of methods have been developed by pre-defining some
of the relationships between the coefficients. The family of Adams methods
are defined by setting the coefficients a; = as = ... = ap, = 0. By the consis-
tency constraint, the coefficient ap must therefore equal 1.0. Thus, the Adams
methods are reduced to

P

Tptl = Ty + h Z blf (ﬂin_i, tn—i) (553)

i=—1
where p = k — 1. The Adams methods can be further classified by the choice
of implicit or explicit integration. The explicit class, frequently referred to as
the “Adams-Bashforth” methods, is specified by setting b_; = 0 and applying
the second exactness constraint as:
k—1

; 1
(=) b == j=1,....k (5.54)
i=0 J
In matrix form, equation (5.54) becomes
1 1 1 1 bo 1
0o -1 -2 ... —=(k-1 b1 %
0 (=1)F=0 (=2)E=D (—(k = 1)V | | br_y T

By choosing the desired degree k (and subsequently the order p), the remaining
b; coefficients may be found from solving equation (5.55).

Example 5.2
Find the third-order Adams-Bashford integration method.

Solution 5.2 Setting k£ = 3 yields the following linear system:

1 1 1 bo 1
0-1-2||b| = %
0 1 4] |bs 3
Solving this system yields
23
by = 12
16
by = 13
5
by = —

12
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Thus the third-order Adams-Bashforth method is given by:

1
Tpy1 = Tn + h[23f (2, ) — 16f (Tn—1,tn—1) + 5f (Tn—2,tn—2)]

12

(5.56)

When implementing this algorithm, the values of z,,z,_1, and z,_2 must be

saved in memory. B

The implicit versions of the Adams methods have b_; # 0, p = (k —2), are

called the “Adams-Moulton” methods, and are given by

k—2

Tn+l = Tn +h Z bzf (xnfiatnfi)
i=—1

The second exactness constraint yields

k—2

. 1
Z (_Z)(j_l)bl == .] = 17 s 'ak
i=—1 J
or in matrix form:
11 1 1 1 b_y
10 -1 -2 —(k-2) bo

10 1 4 (=(k—2))? by

Example 5.3
Find the third-order Adams-Moulton integration method.

Solution 5.3 Setting k = 3 yields the following linear system:

11 17 [by 1
10-1] | b | = %
10 1] | b 3

Solving this system yields

5
b=
8
b= 75
1
b=

Thus the third-order Adams-Moulton method is given by:

1
Tn+1 = Tn + —h [5f ($n+17tn+l) + 8f (xnatn) - .f (xn—la tn—l)

12

Q=N = =

EN[SNN

]

(5.57)

(5.58)

(5.59)

(5.60)
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When implementing this algorithm, the values of z,, and x,,_; must be saved
in memory and the equations must be solved iteratively if the function f(z)
is nonlinear. W

The Adams-Moulton method is implicit and must be solved iteratively using
the Newton-Raphson method (or other similar method) as shown in equation
(5.49). Iterative methods require an initial value for the iterative process to re-
duce the number of required iterations. The explicit Adams-Bashforth method
is frequently used to estimate the initial value for the implicit Adams-Moulton
method. If sufficiently high-order predictor methods are used, the Adams-
Moulton method iteration will typically converge in only one iteration. This
process is often called a predictor-corrector approach; the Adams-Bashforth
method predicts the solution and the implicit Adams-Moulton corrects the
solution.

Another implementation issue for multistep methods is how to start up
the integration at the beginning of the simulation since a high order method
requires several previous values. The usual procedure is to use a high-order
one-step method or to increase the number of steps of the method with each
time step to generate the required number of values for the desired multistep
method.

5.2.2 Gear’s Methods

Another well-known family of multistep methods are the Gear’s methods [14].
This family of methods is particularly well suited for the numerical solution
of stiff systems. As opposed to the Adams family of methods where all the a;
coefficients except ag are zero, Gear’s methods are identified by having all of
the b; coefficients equal to zero except b_1. Obviously since b_; # 0, all Gear’s
methods are implicit methods. The k-th order Gear’s algorithm is obtained
by setting p =k — 1 and by = by = ... = 0 yielding

Tpil = A0y + 01 Tp—1 + ... + QG 1Tp_f41 + hb_lf ($n+1, tn+1) (561)

The k + 1 coefficients can be calculated explicitly by applying the exactness
constraints as illustrated with the Adams methods:

1 1 1... 107 [ ao 1
0 -1 —2... —(k-1D1|]|a 1
0 1 4. —k=1P2| |a | |1 (5.62)
6(—1)’5 (—2)’5 [—(k — 1)]’5 k] b 1

The solution of equation (5.62) uniquely determines the k + 1 coefficients of
the k-th order Gear’s method.



152 Computational Methods for Electric Power Systems

Example 5.4
Find the third-order Gear’s integration method.

Solution 5.4 Setting k = 3 yields the following linear system:

1 1 107 [ ao 1
0-1-21 ar | |1
0 1 42 az | |1
0-1-83 b_1 1
Solving this system yields
6
b1 =—
T
_ 18
AT
9
T
)
T
Thus the third-order Gear’s method is given by:
18 9 2 6
Tp41 = ﬁxn - ﬁxn—l + ﬁxn—Q + ﬁhf (xn—i-lytn—l-l) (563)

When implementing this algorithm, the values of x,, through z,_s must be
saved in memory and the equations must be solved iteratively if the function
f(z) is nonlinear. m

5.3 Accuracy and Error Analysis

The accuracy of numerical integration methods is impacted by two primary
causes: computer round-off error and truncation error. Computer round-off
error occurs as a result of the finite precision of the computer upon which the
algorithm is implemented and little can be done to reduce this error short of
using a computer with greater precision. A double precision word length is
normally used for scientific computation. The difference between the exact
solution and the calculated solution is dominated by truncation error, which
arises from the truncation of the Taylor series or polynomial being used to
approximate the solution.

In the implementation of numerical integration algorithms, the most effec-
tive methods are those methods that require the least amount of calculation to
yield the most accurate results. In general, higher order methods produce the
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most accurate results, but also require the greatest amount of computation.
Therefore, it is desirable to compute the solution as infrequently as possible
by taking the largest time step possible between intervals. Several factors
impact the size of the time step including the error introduced at each step
by the numerical integration process itself. This error is the local truncation
error (LTE) and arises from the truncation of the polynomial approximation
and/or the truncation of the Taylor series expansion depending on the method
used. The term local emphasizes that the error is introduced locally and is
not residual global error from earlier time steps. The error introduced at a
single step of an integration method is given by

Er é x (tn+1) — Tnp41 (564)

where x (t,+1) is the exact solution at time t,41 and x,,4+1 is the numerical
approximation. This definition assumes that this is the error introduced in one
step, therefore z(t,) = x,. The local truncation error is shown graphically
in Figure 5.4. To compute the error, the solution x (¢,—;) is expanded about

tny1: .
Tp—i = T (tp—y :jz o l_t H) d;Z)x(tn+1) (5.65)
Recall that
[ @n—istn_i) = & (tn—i) _
=X o ;!tmrl)] d(;) 2 (tnt1) (5.66)

Solving for « (tp4+1) — Tpy1 yields

ET = C()QJ (tn) + Ol$ (tn—l)
+Cox (ty—2) + ...+ Crx (tn—k) + Crr12 (tn—r—-1) + ... (5.67)

If the order of this method is k, then the first k coefficients are equal to zero
and the local truncation error is given by

7 = Crp1 BF et (1,01) + O (BFF2) (5.68)
where O (h**2) indicates an error on the order of h**2.
Example 5.5

Find expressions for the local truncation error of the forward-Euler, backward-
Euler, and trapezoidal integration methods.
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Exact Solution x(t)=Q(t)

FIGURE 5.4
Graphical depiction of local truncation error

Solution 5.5

Forward Euler
Recall that the expression for the forward-Euler integration algorithm is

Tn+1 = Tn + hf (xna tn)

If x, = x (t,) (by the definition of the local truncation error), then

T =$( n+1) hZIJ( n+1)+ %h%’l) (tn+1)—|-... (569)
and
F(@nstn) = i (b)) = @ (bnsr) — Bt (bga) + - .. (5.70)
Thus
=T (tht1) — Tnt1 (5.71)
( TL+1) Tp — hf (xn; tn) (572)
= (tni) = [ (bnsr) b (bnir) + rh % (bnen) +
R (tngr) — hE (bngn) + - ] (5.73)
= s ) + 0 () (5.74)

2
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Backward Euler
The expression for the backward-Euler integration algorithm is

Tn+1 = Tn + hf ($n+1; tn—i—l)

Following the same approach as the forward-Euler method, but using

f (anrla tn+1) = (tn+1) (575)
then

er = T (tnt1) — Tot1 (5.76)
=2 (tnt1) = Tn — Bf (Tnt1,tns1) (5.77)

= (thrl) — | T (thrl) - h$ (tn+1) + %h%c (tn+1) + e
—hi (thy1) (5.78)

h2

= ——i (tnt1) — O (h?) (5.79)

2

Note that the local truncation errors for the forward- and backward-Euler
methods are equal, but opposite in sign. This property is consistent with the
results of Example 5.1 shown in Figure 5.2, where the respective errors were
identical except in sign.

Trapezoidal
The expression for the second order trapezoidal integration algorithm is

1
Tp41 = Tp + §h [f (xn+1a tn+1) +f (xna tn)]

Following the same approach as the previous methods using similar substitu-
tions, then

ET =X (thrl) — Tnp41 (580)

1 1
=2 (thy1) — Tn — §hf (Tp,tn) — Ehf (Tpy1,tng) (5.81)

2

. W
—& (thg1) — giﬂ( ) (tng1) + - .-

= (tpt1) — {33 (tnt1) — hd (tns1) + D)

h. ) 2 h
—5 x (tn+1) — hZ (tn+1) + 721? (tn+1) + ... — = (tn+1) (582)

5
R () R () "
= 27 (tni) = 7 (tns1) + O () (5.83)
]
= —Eh%(?’) (tht1) +O(RY) = (5.84)

Both the first order Euler methods had errors on the order of h%, whereas the
second order method (trapezoidal) had an error on the order of A%. Both meth-
ods are implicit and must be solved iteratively at each time step. Consider
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the iterative solution of the trapezoidal method repeated here from equation
(5.49):

k+1 k [I ﬁﬁ]

irnJrl - xn+1 - 2 Or

(#hor = an = B o) + 1 (1))

(5.85)
Similarly, the iterative solution of the backward-Euler method is given by

Trt1

8 —1
CARIE S [I h f] (2 —wn—h[f(z5,)])  (5.86)

ox

k

Trt1

Note that both methods require the same function evaluations and compa-
rable computational effort, yet the trapezoidal method yields a much smaller
local truncation error for the same time step size h. For this reason, the
trapezoidal method is a more widely used general purpose implicit numerical
integration algorithm than the backward-Euler method.

For multistep methods, a generalized expression for the local truncation
error has been developed [6]. For a multistep method

Tny1 = Zalxn 3 +h Z b f Tn—i, tp— l) (587)

1=—1

which is exact for a polynomial solution of degree less than or equal to k, the
local truncation error is given by:

7 = CpaF D (r)pFH = O (R (5.88)

where —ph < 7 < h and

p—1
cké(k%)!{(ﬂk“ [Zaz i)+ (k+1)zbi(p‘i)k”

i=—1

(5.89)
This expression provides an approach for approximating the local truncation
error at each time step as a function of h and =x.

5.4 Numerical Stability Analysis

From the previous discussion, it was shown that the choice of integration step
size directly impacts the numerical accuracy of the solution. Less obvious
is how the choice of step size impacts the numerical stability of integration
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method. Numerical stability guarantees that the global truncation error re-
mains bounded. This guarantees that the error introduced at each time step
does not accrue with time, but rather dissipates such that the choice of step
size can be made by considering the local truncation error only. To analyze the
effect of step size on the numerical stability of integration methods, consider
the simple, scalar ODE:

&= f(z) = Xx(t) zo=x(to) (5.90)
By inspection, the solution to this equation is
x(t) = zge™ (5.91)

If A < 0, then z(t) approaches zero as t goes to infinity. Conversely, if A > 0,
then x(t) approaches infinity as ¢ goes to infinity. Numerical stability ensures
that the global behavior of the estimated system matches that of the actual
system. Consider the forward-Euler method applied to the scalar system of
equation (5.90):

Tpy1 = Tp + hAx,
= (14 hN)z,

thus

xr] = (1 + h/\){EO
z9 = (14 h\)zy = (1 + hX)3z

ZTp = (L+ hA)"xo

If A < 0, then x(¢) should approach zero as t goes to infinity. This will be
achieved only if
114+ hA <1 (5.92)

Therefore, this system is stable for A < 0 only if hA lies within the unit circle
centered at (-1, 0) shown in Figure 5.5. Thus the larger the value of A, the
smaller the integration step size must be.

Similarly, consider the backward-Euler integration method applied to the
same scalar ODE system:

Tptl = Tp + hAanrl
In

(1 —hX)

thus

Lo
Tl = 77—

(1= hX\)
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Region of absolute stability of the forward-Euler method
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If A < 0, then z(t) should approach zero as t goes to infinity. This will be
achieved only if
[1—h\>1 (5.93)

Therefore, this system is stable for A < 0 only if A\ does not lie within the
unit circle centered at (1, 0) shown in Figure 5.6. This implies that for all
A < 0, the backward-Euler method is numerically stable. Thus if the ODE
system is stable, the integration step size may be chosen arbitrarily large
without affecting the numerical stability of the solution. Thus the selection
of integration step size will be dependent only on the local truncation error.
Note that if h\ is large, then x,, will rapidly approach zero. This characteristic
manifests itself as a tendency to over-damp the numerical solution. This
characteristic was illustrated in Figure 5.1.

Extending this approach to the general family of multistep methods yields

P P
Tpt1 = Z A;iTp_; + hA Z bixy_; (594)
1=0

i=—1
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FIGURE 5.6
Region of absolute stability of the backward-Euler method
Rearranging the terms of the multistep method gives
. _ (a,o + h)\bo) . (a1 + h)\bl) .
T A )T T @ =Ry !
(ap + hAbp)
D) 5.95
(1= hab_y) ™ (5.95)
= Y0%n + V1Tn-1+ -+ VpTn—p (5.96)
This relationship specifies the characteristic equation
P(z,h\) = 2P 4 2P + .. 4, =0 (5.97)
where 21, 22, . .., Zp+1 are the (complex) roots of equation (5.97). Therefore
p+1
(5.98)

1
Tnyl = Z Cizl'*
=1

If A < 0, the solution z,1 will go to zero as n goes to infinity only if |z;| < 1
for all j =1,2,...,p+ 1. Thus, a multistep method is said to be absolutely
stable for a given value of hA if the roots of P(z,h)) = 0 satisfy |z;| < 1 for
i =1,...,k. Absolute stability implies that the global error decreases with
increasing n. The region of absolute stability is defined to be the region in
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the complex hA plane where the roots of P(z,h)\) = 0 satisfy |z;| < 1 for
i=1,...,k. Let
P(z,hA) = Py(2) — hAPy(2) =0

where
A pt+1 p p—1
P,(z) =z —apzP — a1z — .. —ap
Py(2) 2 b_1 2P 4 boe? +by2P 4.+ b,
then P.(2)
(2
hA = 5.99
Poo) (5.99)

Since z is a complex number, it can also be represented as

o = i)
The boundary of the region can be mapped by plotting hA in the complex
plane as 6 varies from 0 through 27 where

eI PO qaei?? — g1l P10 g, el —a,
b1 TDO 4 boeirt 4 bieie=10 4 4 b, 1edf + b,

hA(0) (5.100)

Example 5.6
Plot the regions of absolute stability of the Gear’s third order and the Adams
third order (both implicit and explicit) methods.

Solution 5.6

Gear’s
The region of stability of a Gear’s method can be found by plotting A\ in the
complex plane from equation (5.100) by setting p = k — 1 and bg, by,... = 0.
edk0 _ aoej(k_l)e — . — Qk—1
hA(6) = VL (5.101)

Substituting in the coefficients for the third order Gear’s method yields the
following expression in 6:

hA() = %eﬁe” I (5.102)

By varying 6 from zero to 2w, the region of absolute stability of the Gear’s
third-order method is shown as the shaded region of Figure 5.7.
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Im(hA )

Re(h )

FIGURE 5.7
Region of absolute stability for Gear’s third-order method

Adams-Moulton
The region of absolute stability of the Adams-Moulton methods can be
developed from equation (5.100) by setting p = k — 1, and aj,as2,... = 0:

eIk _ goed(k=1)8

hA(9) = b_1e7%0 4 boed (F=1)0 4 b1 ei(k=2)0 4 4 by _sel?

(5.103)

After substituting in the third-order coefficients, the expression for the region
of absolute stability as a function of 6 is given by

0730 _ 0320
hA(0) = 5,
12

T %6329 — %eﬂ’ (5.104)
The region of absolute stability of the Adams-Moulton third-order method
is shown as the shaded region of Figure 5.8.

Adams-Bashforth
The stability of the family of Adams-Bashforth methods can be derived
from equation (5.100) by setting p =k — 1, b_; =0, and a1, as,...,= 0:

ejkG _ aoej(kfl)e
h)\(o) - boej(k_l)e + blej(k—Q)O + ...+ bk—l (5105)

0730 _ 020

hA(0) = - - 5.106
( ) %eJQQ _ %BJO—F % ( )
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FIGURE 5.9
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Region of absolute stability for Adams-Bashforth third-order method
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The region of absolute stability of the Adams-Bashforth method is shown
as the shaded region in Figure 5.9.

This example illustrates one of the primary differences between implicit
and explicit methods. For the same order, the two implicit methods (Gear’s
and Adams-Moulton) exhibit much larger regions of absolute stability than
does the explicit method (Adams-Bashforth). The Gear’s region of absolute
stability contains nearly the entire left half AA plane; thus, for any stable
dynamic system, the step size can be chosen as large as desired without any
consideration for numerical stability. Even the Adams-Moulton region of ab-
solute stability is quite large compared to the Adams-Bashforth. Typically,
the region of stability of explicit methods is much smaller than the region of
absolute stability of corresponding order implicit methods. For this reason,
implicit methods are frequently used in commercial integration packages so
that the integration step size can be chosen based purely on the local trunca-
tion error criteria. The region of absolute stability shrinks as the order of the
method increases, whereas the accuracy increases. This is a trade-off between
accuracy, stability, and numerical efficiency in integration algorithms. W

5.5 Stiff Systems

Gear’s methods were originally developed for the solution of systems of stiff
ordinary differential equations. Stiff systems are systems that exhibit a wide-
range of time varying dynamics from “very fast” to “very slow.” A stiff linear
system exhibits eigenvalues that span several orders of magnitude. A nonlin-
ear system is stiff if its associated Jacobian matrix exhibits widely separated
eigenvalues when evaluated at the operating points of interest. For efficient
and accurate solutions of stiff differential equations, it is desirable for a multi-
step method to be “stiffly stable.” An appropriate integration algorithm will
allow the step size to be varied over a wide range of values and yet will remain
numerically stable. A stiffly stable method exhibits the three stability regions
shown in Figure 5.10 such that:

1. Region I is a region of absolute stability
2. Region II is a region of accuracy and stability
3. Region III is a region of accuracy and relative stability

Only during the initial period of the solution of the ODE do the large nega-
tive eigenvalues significantly impact the solution, yet they must be accounted
for throughout the whole solution. Large negative eigenvalues (A < 0) will
decay rapidly by a factor of 1/e in time 1/A. If hA = v+ 53, then the change
in magnitude in one step is 7. If v < § < 0, where § defines the interface
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FIGURE 5.10
Regions required for stiff stability

between Regions I and II, then the component is reduced by at least e in one
step. After a finite number of steps, the impact of the fast components is neg-
ligible and their numerical accuracy is unimportant. Therefore the integration
method is required to be absolutely stable in Region I.

Around the origin, numerical accuracy becomes more significant and rela-
tive or absolute stability is required. A region of relative stability consists of
those values of hA for which the extraneous eigenvalues of the characteristic
polynomial of equation (5.97) are less in magnitude than the principal eigen-
value. The principal eigenvalue is the eigenvalue which governs the system
response most closely. If the method is relatively stable in Region III, then
the system response will be dominated by the principal eigenvalue in that
Region. If v > o > 0, one component of the system response is increasing by
at least e® one step. This increase must be limited by choosing the step sizes
small enough to track this change.

If ||B]] > 0, there are at least /2w complete cycles of oscillation in one
step. Except in Region I where the response is rapidly decaying, and where
v > « is not used, the oscillatory responses must be captured. In practice,
it is customary to have eight or more time points per cycle (to accurately
capture the magnitude and frequency of the oscillation); thus, 6 is chosen to
be bounded by /4 in Region II.

Examination of the family of Adams-Bashforth methods shows that they
all fail to satisfy the criteria to be stiffly stable and are not suitable for
integrating stiff systems. Only the first and second order Adams-Moulton
(backward-Euler and trapezoidal, respectively) satisfy the stiffly stable cri-
teria. Gear’s algorithms on the other hand were developed specifically to
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address stiff system integration [14]. Gear’s algorithms up to order six satisfy
the stiff properties with the following choice of § [6]:

Order 0
0
0
0.1
0.7
2.4
6.1

S T LN =

Example 5.7
Compare the application of the third-order Adams-Bashforth, Adams-Moulton,
and Gear’s method to the integration of the following system:

iy =482, + 98z x1(0) =1 (5.107)
{,ﬁg = —49{E1 - 99$2 X9 (0) =0 (5108)

Solution 5.7 The exact solution to Example 5.7 is

ri(t) = 2" — 750 (5.109)
To(t) = —e~ ! 4 70 (5.110)

This solution is shown in Figure 5.11. Both states contain both fast and slow
components, with the fast component dominating the initial response and
the slow component dominating the longer term dynamics. Since the Gear’s,
Adams-Bashforth, and Adams-Moulton methods are multistep methods, each
method is initialized using the absolutely stable trapezoidal method for the
first two to three steps using a small step size.

The Adams-Bashforth algorithm with a time step of 0.0111 seconds is shown
in Figure 5.12. Note that even with a small step size of 0.0111 seconds the
inherent error in the integration algorithm eventually causes the system re-
sponse to exhibit numerical instabilities. The step size can be decreased to
increase the stability properties, but this requires more time steps in the in-
tegration window (¢ € [0,2]) than is computationally necessary.

The Adams-Moulton response to the stiff system for an integration step size
of 0.15 seconds is shown in Figure 5.13. Although a much larger time step
can be used for integration as compared to the Adams-Bashforth algorithm,
the Adams-Moulton algorithm does not exhibit numerical absolute stability.
For an integration step size of h = 0.15 seconds, the Adams-Moulton algo-
rithm exhibits numerical instability. Note that the solution is oscillating with
growing magnitude around the exact solution.
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FIGURE 5.13
Adams-Moulton stiff system response with h = 0.15 s step size

Figure 5.14 shows the Gear’s method numerical solution to the stiff system
using an integration step size of 0.15 s which is the same step size as used in the
Adams-Moulton response of Figure 5.13. The Gear’s method is numerically
stable since the global error decreases with increasing time.

The comparison of the three integration methods supports the necessity
of using integration algorithms developed specifically for stiff systems. Even
though both the third order Adams-Bashforth and Adams-Moulton have re-
gions of absolute stability, these regions are not sufficient to ensure accurate
stiff system integration. H

5.6 Step-Size Selection

For computational efficiency, it is desirable to choose the largest integration
step size possible while satisfying a pre-determined level of accuracy. The level
of accuracy can be maintained by constant vigilance of the local truncation
error of the method if the chosen method is numerically stable. If the function
x(t) is varying rapidly, the step size should be chosen small enough to cap-
ture the significant dynamics. Conversely, if the function z(¢) is not varying
significantly (nearly linear) over a finite time interval, then the integration
time steps can be chosen quite large over that interval while still maintaining
numerical accuracy. The true challenge to a numerical integration algorithm
is when the dynamic response of z(t) has intervals of both rapid variance
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FIGURE 5.14
Gear’s stiff system response with h = 0.15 s step size

and latency. In this case, it is desirable for the integration step size to have
the ability to increase or decrease throughout the simulation interval. This
can be accomplished by choosing the integration step size based on the local
truncation error bounds.

Consider the trapezoidal method absolute local truncation error:

Lpse® (1) (5.111)

T

The local truncation error is dependent on the integration step size h and the
third derivative of the function z(®) (7). If the local truncation error is chosen
to be in the interval:

B <e< By (5.112)

where By, and By represent the prespecified lower and upper bounds respec-
tively, then the integration step size can be bounded by

| 12By
h< et (5.113)

If 2(t) is rapidly varying, the (3 (1) will be large and h must be chosen small
to satisfy ¢ < By, whereas if z(t) is not varying rapidly, then 2 (1) will be
small and h can be chosen relatively large while still satisfying ¢ < By. This
leads to the following procedure for calculating the integration step size:
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Integration Step Size Selection
Attempt an integration step size h,11 to calculate z, 11 from z,, x,_1,...
1. Using x,4+1, calculate the local truncation error er.
2. If By, <er < By, then PASS, accept hpy1, Anest = hna1, and continue.

3. If ¢ > By, then FAIL (h,4+1 is too large), set hp,+1 = ah,q1, repeat
integration for z, 1.

4. If e < By, then PASS, accept hpi1, set Apezt = @hpy1, and continue.

where

1
EFT
o= {@] (5.114)

where By, < Byyg < By and k is the degree of the method.

Some commercial integration packages implement an algorithm that is slightly
different than this one. In these packages, if the local truncation error is
smaller than the lower bound, then the attempted integration step size also
FAILS, and the integration step is re-attempted with a larger integration step
size. Once again, there is a trade off between the time spent in recalculating
ZTpy1 With a larger step size and the additional computational effort acquired
by simply accepting the current value and continuing on.

The difficulty in implementing this step size selection approach is the cal-
culation of the higher order derivatives of z(¢). Since z(t) is not known analyt-
ically, the derivatives must be calculated numerically. One common approach
is to use difference methods to approximate the derivatives. The (k + 1)%
derivative to z(7) is approximated by

a:(]”l)(r) ~ (k+ 1D)!'Vip1Tn41 (5.115)
where V12,41 is found recursively:

Tn+1l — In

R (5.116)

Viz, = % (5.117)

(5.118)

VoZni1 = Vf"“__t ViZn (5.119)
n+1 n—1

Vo, = % (5.120)

(5.121)

Vis1gy = kTl = Viln (5.122)

thrl - tnfk
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Example 5.8
Find an expression for step size selection for the trapezoidal integration method
with an upper bound of 1073 on the local truncation error.

Solution 5.8
The LTE for the trapezoidal method is given by

h< ¢ 5.123
26 (1) (5.123)
The first step is to find an expression for the third derivative:
#¥(7) & 3IV3zp 41 (5.124)
VanJrl — M (5125)
tn—i—l - tn—Q
_ VoZui1 = Von (5.126)

hn+1 + hn + hn—l

B 1 { 1 |:.Tn+]_ —Tn  Tp — xnl] B
N hn+1 + hn + hn—l hn+1 + hn hn+1 hn
1 n - 4n— n—1— Ln—
[”3 Tnol  Inol 70 2]} (5.127)

R, 4+ hn—1 hn hp—1

Substituting the value for By and the approximation for the third derivative
into equation (5.123) yields the bound for h:

1 2
b1 < — 2 5.128
=10\ Vazana (5.128)

where V3,41 is given in equation (5.127). B

5.7 Differential-Algebraic Equations

Many classes of systems can be generically written in the form of:
F(tyt),y'(t) =0 (5.129)

where F' and y € R™. In some cases, equation (5.129) can be rewritten as

F(t,2(t), ' (t),y(t))

: (5.130)
g(t,z(t),y(t))

0
0 (5.131)
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In this form, the system of equations is typically known as a system of
differential-algebraic equations, or DAEs [5]. This form of DAEs may be con-
sidered to be a system of differential equations (equation (5.130)) constrained
to an algebraic manifold (equation(5.131)). Often the set of equations (5.131)
are invertible (i.e. y(t) can be obtained from y(t) = g=! (¢, 2(t))) and equation
(5.130) can be rewritten as an ordinary differential equation:

F(t,z(t),2'(t),g7" (t,z(t)) = f(t,z(t),2'(t)) =0 (5.132)

Although the set of ODEs may be conceptually simpler to solve, there are
usually several compelling reasons to leave the system in its original DAE
form. Many DAE models are derived from physical problems in which each
variable has individual characteristics and physical significance. Converting
the DAE into an ODE may result in a loss of physical information in the
solution. Furthermore, it may be more computationally expensive to obtain
the solution of the system of ODEs since inherent sparsity may have been lost.
Solving the original DAE directly provides greater information regarding the
behavior of the system.
A special case of DAEs is the semi-explicit DAE:

t= f(z,y,t) z€R" (5.133)
0=yg(z,y,t) ye R™ (5.134)

where y has the same dimension as g. DAE systems that can be written in
semi-explicit form are often referred to as index I DAE systems [5]. The first
concerted effort to solve semi-explicit DAEs was proposed in [15] and later
refined in [16], and consisted of replacing &(t) by a k-step backwards difference
formula (BDF) approximation

k

n+n 1

i(t) ~ Ph“f = > iwn (5.135)
" ™ i=0

and then solving the resulting equations

for approximations to z,, and y,.

Various other numerical integration techniques have been studied for ap-
plication to DAE systems. Variable step size/fixed formula code has been
proposed to solve the system of DAEs [44]. Specifically, a classic fourth-order
Runge-Kutta method was used to solve for z and a third order BDF to solve
for y.

In general, however, many DAE systems may be solved by any multistep
numerical integration method which is convergent when applied to ODEs
[21]. The application of multistep integration methods to a DAE system
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is straightforward. A general multistep method of the form equation (5.8)
applied to equations (5.133) and (5.134) yields:

p p
Top1 = D @in i+ h Y bif (TnisYnistni) (5.138)
=0 i=—1
0= 9 (@Tn+1,Yn+1,tn+1) (5.139)

Multistep methods applied to semi-explicit index one DAEs are stable and
convergent to the same order of accuracy for the DAE as for standard nonstiff
ODEs [5].

There are two basic approaches to solving equations (5.138) and (5.139).
One is the iterative approach in which equation (5.139) is solved for y,41
which is then substituted into equation (5.139). This equation is then solved
for 1. This process is repeated at t,,41 until the values for x, 1 and y,4+1
converge, and then the solution is advanced to the next time step.

Another approach is the simultaneous approach in which both sets of equa-
tions are solved simultaneously for x,4+1 and ¥,4+1 using a nonlinear solver
such as the Newton-Raphson method. In this case, the system of equations
are recast as:

0=F ($n+17yn+1, thrl)

P P
= Tp41 — Z iTn—i —h Z bif (Tn—isYn—i>tn—i) (5.140)
i=0

i=—1

0=9g(Tn+1,Yn+1,tn+1) (5.141)

and the Newton-Raphson Jacobian becomes

I, —hb 2L —nb 2L
er = dg 0 dg Oy (5142)

ox oy

Solving the full n 4+ m system of equations yields both x, 1 and y, 41 simul-
taneously.

The solvability of a DAE system implies that there exists a unique solution
for sufficiently different inputs and consistent initial conditions, unlike the
ODE system which has a unique solution for arbitrary initial conditions. For
a DAE system, there exists only one set of initial conditions to the non-state
(algebraic) variables. The initial values that are consistent with the system
input are called admissible initial values. The admissible initial values are
those that satisfy

vo =g (20, t0) (5.143)
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5.8 Power System Applications

Power systems in general are considered to be large scale, often involving sev-
eral hundred equations to describe the behavior of an interconnected power
system during and following a fault on the system. As power system op-
erations become increasingly complex, it becomes necessary to be able to
perform analyses of voltage conditions and system stability. A medium-sized
power company serving a mixed urban and rural population of two to three
million people operates a network that may typically contain hundreds of
buses and thousands of transmission lines, excluding the distribution system
[12]. Under certain assumptions such as instantaneous transmission lines, in-
terconnected power systems are often modeled in DAE form with over 1000
differential equations and 10,000 algebraic constraint equations. One tradi-
tional approach to solving large scale systems of this type has been to replace
the full system model with a reduced-order state space model.

5.8.1 Transient Stability Analysis

The “classical model” of a synchronous machine is often used to study the
transient stability of a power system during the period of time in which the
system dynamics depend largely on the stored kinetic energy in the rotating
masses. This is usually on the order of a second or two. The classical model
is derived under several simplifying assumptions [1]:

1. Mechanical power input, P,,, is constant.
2. Damping is negligible.

3. The constant voltage behind transient reactance model for the syn-
chronous machines is valid.

4. The rotor angle of the machine coincides with the voltage behind the
transient reactance angle.

5. Loads are represented as constant impedances.

The equations of motion are given by

1 n

i =2 | P — E}Gii — Ei Y Ej (Bijsind;; + Gyjcosdy;) | (5.144)
! J#i

5 = w; — w i=1,...,n (5.145)

where n is the number of machines, wy is the synchronous angular frequency,
0ij = 03 — 65, M; = ZWHZ', and H; is the inertia constant in seconds. B;; and
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G;; are elements of the reduced admittance matrix ¥ at the internal nodes
of the machine. The loads are modeled as constant impedances which are
then absorbed into the admittance matrix. The classical model is appropriate
for frequency studies that result from faults on the transmission system for
the first or second swing of the rotor angle. The procedure for setting up a
transient stability analysis is given below.

Transient Stability Analysis

1. Perform a load flow analysis to obtain system voltages, angles, active
and reactive power generation.

2. For each generator 4, ..., n, in the system, calculate the internal voltage
and initial rotor angle E/Zdq:

_ (Pgen +ngen)

I, = 14
gen Vi 26 (5.146)
E450 = jxiilgen + VTZQT (5147)

where Pyep+jQgen are the generated active and reactive power obtained
from the power flow solution and Vp /07 is the generator terminal volt-
age.

3. For each load 1,...,m in the system, convert the active and reactive
power loads to admittances:

) Iy,
Y. =G By, = 5.148
L L+JbL V.20, ( )
St
= 5.149
P —3jQr
= = 1
7 (5.150)

Add the shunt admittance Y7, to the corresponding diagonal of the ad-
mittance matrix.

4. For each generator in the system, augment the admittance matrix by
adding an internal bus connected to the terminal bus with the transient
reactance z/; as shown in Figure 5.15.

Then let
jah, 0 0 ... 0
0 jazy, 0 ... 0
Yo = 0 O Jx:is ... 0

0 0 0 ...jaj

n
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FIGURE 5.15
Voltage behind transient reactance

and

Yom = [[=Yon] [Onxm] ]
Yy = Y,2

where [0, xm] is an (n X m) matrix of zeros.

Further, let

Y, - |:Yoriginal n [0 Yon Onx(mfn) :|:|

(m—n)xn O(mfn)x(mfn)

This matrix layout assumes that the systems buses have been ordered
such that the generators are numbered 1, ..., n, with the remaining load
buses numbered n +1,...,m.

5. The reduced admittance matrix Y, 4 is found by

Yiea = [Ynn - Yann;}wLYmn] (5151)
= Gred + jBred (5152)

The reduced admittance matrix is now n X n where n is the number of
generators, whereas the original admittance matrix was m X m.

6. Repeat steps 4 and 5 to calculate the fault-on reduced admittance
matrix and the post-fault reduced admittance matrix (if different from
the pre-fault reduced admittance matrix).
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FIGURE 5.16
Three-machine, nine-bus system of Example 5.9

7. For 0 < t < tqppiy, integrate the transient stability equations (5.144)-
(5.145) with the integration method of choice using the pre-fault reduced
admittance matrix, where ¢4,y is the time the system fault is applied.
In many applications t4pp1y = 0.

8. For teppiy <t < teiear, integrate the transient stability equations (5.144)-
(5.145) with the integration method of choice using the fault-on reduced
admittance matrix, where tqcq, is the time the system fault is cleared.

9. For tejear <t < tmaz, integrate the transient stability equations (5.144)-
(5.145) with the integration method of choice using the post-fault re-
duced admittance matrix, where t,,4, is end of the simulation interval.

At the end of the simulation, the state variables (d;,w;) for each of the gen-
erators may be plotted against time. The rotor angle responses are in radians
and may be converted to degrees if desired. The rotor angular frequency is
in radians per second and may be converted to hertz (cycles per second) if
desired. These waveforms may then be analyzed to determine whether or
not system stability is maintained. If the system responses diverge from one
another or exhibit growing oscillations, then the system is most probably
unstable.
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Example 5.9

For the three-machine, nine-bus system shown in Figure 5.16, a solid three-
phase fault occurs at bus 8 at 0.1 seconds. The fault is cleared by opening line
8-9. Determine whether or not the system will remain stable for a clearing
time of 0.12 seconds after the application of the fault.

Solution 5.9 Following the procedure for transient stability analysis out-
lined previously, the first step is to perform a power flow analysis of the system.
The line and bus data are given in Figure 5.16. The load flow results are

V 0 -Pgen Qgen
1.0400 0 0.7164 0.2685
1.0253 9.2715 1.6300 0.0669
1.0254 4.6587 0.8500 -0.1080
1.0259 -2.2165
1.0128 -3.6873
1.0327 1.9625
1.0162 0.7242
1.0261 3.7147
0.9958 -3.9885

© 00 O Uik WK .

where the bus angles are given in degrees and all other data are in per unit.
The admittance matrix for this system is given in Figure 5.17.
The generator data for this system are

i x) H
1 0.0608 23.64
2 0.1198 6.40
3 0.1813 3.01

The internal voltages and rotor angles for each generator are computed us-
ing the generated active and reactive powers, voltage magnitudes, and angles
as:

. (0.7164 + j0.2685) .
1 1 010020° 0.6888 + 70.258

E, /6, = (j0.0608)(0.6888 — 50.2582) + 1.0400/0° = 1.0565./2.2718°

. (1.6300 + j0.0669) .
1.0253./9.2715° 5795 = j0.1918

By /8y = (5j0.1198)(1.5795 + j0.1918) + 1.0253./9.2715° = 1.0505./19.7162°

V)

. _ (0.8500 — j0.1080) .
I = T oasazaeesre 0817701723

Es/65 = (j0.1813)(0.8177 + j0.1723) + 1.0254/4.6587° = 1.0174£13.1535°
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Admittance matrix for Example 5.9
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The next step is to convert the loads to equivalent impedances:

. (0.90-;0.30) ,

Gs +jBs = —roqe— = 0-8773 - j0.2924
o (1.00-;0.35) ,
Gr+jBr =~ rege = 0-9684 —j0.3389
, (1.25 — j0.50) _

Go + jBy = ~————=—"— = 1.2605 — j0.5042

oI5 0.9958° J

These values are added to the diagonal of the original admittance matrix.
The reduced admittance matrices can now be computed as outlined in steps
4 and 5 above. The pre-fault admittance matrix is

- 0.8453 — j2.9881 0.2870 + j1.5131 0.2095 + j1.2257
yPrefau 0.2870 + j1.5131 0.4199 — 52.7238 0.2132 + j1.0880
0.2095 + j1.2257 0.2132 + 51.0880 0.2769 — j2.3681

The fault-on matrix is found similarly, except that the Y;,,, is altered to re-
flect the fault on bus 8. The solid three-phase fault is modeled by shorting the
bus to ground. In the admittance matrix, the row and column corresponding
to bus 8 are removed. The lines between bus 8 and adjacent buses are now
connected to ground; thus, they will still appear in the original admittance
diagonals. The column of Y, and the row of Y,,, corresponding to bus 8
must also be removed. The matrix Y, remains unchanged. The fault-on
reduced admittance matrix is

" 0.6567 — j3.8159 0 0.0701+ j0.6306
yfoult-on _ 0 0 — j5.4855 0
0.0701+j0.6306 0 0.1740 — j2.7959

The post-fault reduced admittance matrix is computed in much the same
way, except that line 8-9 is removed from Y,,,,. The elements of Y,,,, are
updated to reflect the removal of the line:

o (8,8) = Yo (8,8) 4 Yo (8, 9)
Ymm(& 9) = Ymm( ,9) + Vi (8,9)
Yo (8,9) = 0
Yy (9,8) = 0

Note that the diagonals must be updated before the off-diagonals are zeroed
out. The post-fault reduced admittance is then computed:

ot 1.1811 — j2.2285 0.1375 + j0.7265 0.1909 + 51.0795
y Post-fau 0.1375 + j0.7265 0.3885 — 51.9525 0.1987 + j1.2294
0.1909 + j1.0795 0.1987 + 51.2294 0.2727 — j2.3423

These admittance matrices are then ready to be substituted into the transient
stability equations at the appropriate time in the simulation.
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Applying the trapezoidal algorithm to the transient stability equations
yields the following system of equations:

0i(n+1) =61(n)+ g [wi(n +1) —ws + wi(n) — ws] (5.153)
wiln+1)=wi(n) + g [filn+ 1)+ fi(n)] (5.154)
d2(n+1) = d2(n) + g [wa(n +1) — ws + wa(n) — ws] (5.155)
wa(n+1) = ws(n) + g [fo(n+ 1)+ fa(n)] (5.156)
ds(n+1) =d3(n) + g [ws(n+1) —ws + wz(n) — ws] (5.157)
wi(n+1) =ws(n) + g [fs(n+ 1)+ f3(n)] (5.158)

where

fi (n—|— 1) = ]\2 (Pmi — E,?G“ — F; Z E]' (Bij sin 57;j (n + 1) —+ Gi]' CcoS 51']' (’IL —+ 1))
¢ ji
(5.159)
Since the transient stability equations are nonlinear and the trapezoidal
method is an implicit method, they must be solved iteratively using the
Newton-Raphson method at each time point. The iterative equations are

n+ 1) — 5 (n+ 1)

wi(n + 1)F1 —wl(n+1)

h % Sa(n + DFFL — y(n+ 1)k
Iﬁi[J(n_Fl)] wa n—|—1)k+1—w2(n—|—1)
53 Tl+1)k 53(714-1)

wa(n + 1)L —ws(n+ 1)*

91
(
(
(
(
(
(n) Lwl (n+1) +wi(n) — 2w,

wy(n+1) wi(n) I n+1 +f1( )
wh(n +1) wa(n) | 2 5 n+1 +f2( ) '
SEm+1) d3(n) n+1)+wi(n) — 2w
wi(n+1) ws(n) fE(n+1) + fs(n)
where -~ _
0100O0O0
2] 9 2]
a0 55 0GR 0
000100
J =19 9 5 5.161
[J] 22 0 9L 22 ( )
000O0O0OT71
%085 02 0]
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FIGURE 5.18
Rotor angle response for Example 5.9

Note that LU factorization must be employed to solve the discretized equa-
tions. These equations are iterated at each time point until convergence of the
Newton-Raphson algorithm. The fault-on and post-fault matrices are substi-
tuted in at the appropriate times in the integration. The simulation results are
shown in Figures 5.18 and 5.19 for the rotor angles and angular frequencies,
respectively. From the waveforms shown in these figures, it can be concluded
that the system remains stable since the waveforms do not diverge during the
simulation interval. B

5.8.2 Mid-Term Stability Analysis

Reduction processes frequently destroy the natural physical structure and
sparsity of the full order system. Numerical solution algorithms which make
use of structure and sparsity for efficiency perform poorly on the reduced-order
system even though the reduced-order system is still quite large. After the first
few seconds of a power system disturbance, the classical model representation
may no longer be valid due to the dynamic behavior of the automatic voltage
regulator, the turbine/governor system, under-load-tap-changing transform-
ers, and the dynamic nature of some system loads. For mid-term stability
analyses, a more detailed model is required to capture a wider range of system
behavior. Since the behavior of loads may significantly impact the stability of
the system, it is desirable to be able to retain individual load buses during the
simulation. This type of model is often referred to as a “structure-preserving”
model, since the physical structure of the power system is retained. The inclu-
sion of the load buses requires the solution of the set of power flow equations
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FIGURE 5.19
Angular frequency response for Example 5.9

governing the system network. This constraint leads to the inclusion of the
algebraic power flow equations in conjunction with the differential equations
describing the states. One example of a structure-preserving DAE model is
given below:

Tao,El, = —E, — (va, — 2};,) I, + Eya, (5.162)
Too, By, = —E}, + (24, — 2),) I, (5.163)
bi = w; — wq (5.164)
2H; . / / / /
o Wi =T, — Ej I, — E; I, — (), — x.) Lo, 1, (5.165)
TEiEfdi = - (KE1 =+ SEz (Efdi)) Efdi + VR«; (5166)
. Krp.
T, Rp, = —Rp, + ——E}aq, (5.167)
T,
Ta,Vir, = —Vi, +Ka,Rp, — %EM + K, Vyer, — Vi) (5.168)
F;
, Kyp Tru, KupTru,
T, Tn, = —Tar, + (1 — M RH RHZ)PCHi + 2R poy (5.169)
Tow; Tew,
Town,Pon, = —Pow, + Psy, (5.170)
. 1 w;
Tsv,Psy, = —Psv, + Po, — 4 (5.171)

R wyg
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and

0=Vie!” + (rs + jay) (In, + jI,,) /%)

— [Ed, + (w4, — 24,) Lo, + 5, } /(5—%) (5.172)
0 = Viel® (I, — I, )e (%% Zvvmkeﬂ —Oe=ix)  (5.173)
k=1
N .
0=Pi+jQi — Y ViViYiypel i 0s=0u) (5.174)
k=1

These equations describe the behavior of a two-axis generator model, a simple
automatic voltage regulator and exciter, a simple turbine/governor, and con-
stant power loads. This set of dynamic equations is listed here for illustration
purposes and is not intended to be inclusive of all possible representations. A
detailed development of these equations may be found in [42].

These equations may be modeled in a more general form as

= f(z,y) (5.175)
0=yg(x,y) (5.176)

where the state vector z contains the dynamic state variables of the gener-
ators. The vector y is typically much larger and contains all of the network
variables including bus voltage magnitude and angle. It may also contain
generator states such as currents that are not inherently dynamic. There are
two typical approaches to solving this set of differential/algebraic equations.
The first is the method suggested by Gear whereby all equations are solved
simultaneously. The second approach is to solve the differential and algebraic
sets of equations separately and iterate between each.

Consider the first approach applied to the DAE system using the trapezoidal
integration method:

p(n 1) = () + 5 [f (aln 4 1), 500+ 1) + 1 (2ln), ()] (5.177)

0=g(z(n+1),y(n+1)) (5.178)

This set of nonlinear equations must then be solved using the Newton-Raphson
method for the combined state vector [z(n + 1) y(n + 1)]":

I—%% —%‘3—5 z(n+ 1) —p(n+ 1)k
29 ag y(n + 1)’“‘1 —y(n+ 1)k
[ ( z(n + D y(n + 1)”“) + f (z(n),y(n))]
(z(n y(n+ 1)k)
(5.179)
The advantages of this method are that since the whole set of system equations
is used, the system matrices are quite sparse and sparse solution techniques
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can be used efficiently. Secondly, since the set of equations are solved simul-
taneously, the iterations are more likely to converge since the only iteration
involved is that of the Newton-Raphson algorithm. Note, however, that in
a system of ODEs, the left hand side matrix (the matrix to be factored in
LU factorization) can be made to be diagonally dominant (and therefore well-
conditioned) by decreasing the step size h. In DAE systems, however, the
left hand side matrix may be ill conditioned under certain operating points
where % is ill conditioned causing difficulty in solving the system of equations.
This situation may occur during the simulation of voltage collapse where the
states encounter a bifurcation. The subject of bifurcation and voltage collapse
is complex and outside the scope of this book; however, several excellent texts
have been published that study these phenomena in great detail [25] [42] [55].

The second approach to solving the system of DAEs is to solve each of the
subsystems independently and iteratively. The system of differential equations
is solved first for z(n + 1) while holding y(n + 1) constant as an input. After
z(n + 1) has been found, it is then used as an input to solve the algebraic
system. The updated value of y(n + 1) is then substituted back into the
differential equations, and 2(n+1) is recalculated. This back and forth process
is repeated until the values z(n+1) and y(n+1) converge. The solution is then
advanced to the next time point. The advantage of this method is simplicity in
programming, since each subsystem is solved independently and the Jacobian
elements g—g and % are not used. In some cases, this may speed up the
computation, although more iterations may be required to reach convergence.
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5.9 Problems
1. Determine a Taylor-series expansion for the solution of the equation
=22 2(0)=1

about the point & = 0 (a McClaurin series expansion). Use this approx-
imation to compute z for £ = 0.2 and £ = 1.2. Compare with the exact
solution and explain the results.

2. Use the following algorithms to solve the initial value problem
iy = —2x9 + 2t 11(0) = —4
1
To = 5CE1 + 2t LCQ(O) =0

on the interval 0 < ¢ < 5 with a fixed integration step of 0.25 seconds.

(a) Backward Euler

(b)

(c¢) Trapezoidal Rule

(d) Fourth Order Runge Kutta

Forward Euler

Compare the answers to the exact solution

x1(t) = —4cost
ro(t) = —2sint + ¢

3. Consider a simple ecosystem consisting of rabbits that have an infinite
food supply and foxes that prey upon the rabbits for their food. A
classical mathematical “predator-prey” model due to Volterra describes
this system by a pair of non-linear, first-order differential equations:

r=ar+0rf r0)=rg

f=rf+orf f0)=fo

where r = r(t) is the number of rabbits, f = f(t) is the number of foxes.
When 8 = 0, the two populations do not interact, and so the rabbits
multiply and the foxes die off from starvation.

Investigate the behavior of this system for « = —1,8 = 0.01,~v = 0.25,
and § = —0.01. Use the trapezoidal integration method with ~ = 0.1 and
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T = 50, and the set of initial conditions ry = 30 £ 10 and fy = 80 + 10.
Plot (1) ¢t vs. r and f, and (2) 7 vs. f for each case.

4. Consider the following linear multistep formula
Tpy1 = 0Ty + @1Tn—1 + Q2Ty—2 + a3Tn—3 + hb_1 f(Try1,tng1)

(a) What are the number of steps in the formula?

(b) What is the maximum order that will enable you to determine all
the coefficients of the formula?

(¢) Assuming uniform step size h, find all the coefficients of the formula
such that its order is the answer of part (b).

(d) Is the formula implicit or explicit?

(e) Assuming uniform step size h, find the expression for the Local
Truncation error of the formula.

(f) Is the formula absolutely stable?
(g) Is the formula stiffly-stable?

5. Consider the following initial value problem:
& =100(sin(t) — z), =(0) =0;
The exact solution is:

sin(t) — 0.01 cos(t) + 0.01e~100¢

o(t) = 1.0001

Solve the initial value problem with A = 0.02 s using the following
integration methods. Plot each of the numerical solutions against the
exact solution over the range ¢t € [0, 3.0] seconds. Plot the global error
for each method over the range ¢ € [0, 3.0] seconds. Discuss your results.

(a) Backward Euler

(b) Forward Euler

(¢) Trapezoidal Rule

(d) Fourth Order Runge Kutta
)

(e) Repeat (a)-(d) with step size h = 0.03 s.
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6. The following system of equations are known as the Lorenz equations:

i =o0(y—x)
Yy=pr—y—x2
z=uxy— Pz

Let 0 = 10,p = 28, and 8 = 2.67. Use the trapezoidal method to plot
the response of the system for 0 < ¢ < 10 seconds using a fixed integra-
tion time step of h = 0.005 seconds and a Newton-Raphson convergence
error of 107°. Plot 2 versus y in two dimensions and z vs. ¥ vs. z in
three dimensions.

(a) Use [z(0) y(0) 2(0)]T =[20 20 20]%.
(b) Use [z(0) y(0) 2(0)]T =[21 20 20]T. Explain the difference.

7. Consider the following system of “stiff” equations:

1 = —2x1 4+ x2 + 100 $1(0) =0
iy = 10*z; — 10*29 + 50  22(0) =0
(a) Determine the mazimum step size hmax for the forward Euler al-
gorithm to remain numerically stable.

(b) Use the forward Euler algorithm with step size h = %hmax to solve
for z1(t) and za(¢) for ¢ > 0.

(c) Repeat using a step size h = 2hmax.

(d) Use the backward Euler algorithm to solve the stiff equations.
Choose the following step sizes in terms of the maximum step size
hmax-

i. h = 10hmax
ii. h = 100hmax
iii. h = 1000hmax
iv. h =10,000hmax
(e) Repeat using the multistep method (Gear’s method) of Problem 4.

8. Consider a multistep method of the form

Tn+2 — Tp—2 + a (xn—i-l - an_l) =h [6 (fn-i-l + fﬂ—l) + ’an]
(a) Show that the parameters a, 3, and v can be chosen uniquely so
that the method has order p = 6.

(b) Discuss the stability properties of this method. For what region is
it absolutely stable? Stiffly stable?
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9. A power system can be described by the following ODE system:
(;1' = W; — Wg

Mii; = P, — E; Y EpYasin (8; — 0k — k)
k=1

Using a step size of h = 0.01 s and the trapezoidal integration method,
determine whether or not this system is stable for a clearing time of 4
cycles.

Let

E; =1.0566£2.2717°
E> =1.0502£19.7315°
E3 =1.0170£13.1752°

P, =0.716
P, =1.630
P3; = 0.850

and the following admittance matrices:

Prefault:
0.846 — 72.988 0.287 + 51.513 0.210 + 51.226
0.287 4 51.513 0.420 — 52.724 0.213 + j1.088
0.210 4 71.226 0.213 4 51.088 0.277 — j2.368
Fault-on:
0.657 — 73.816 0.000 + 70.000 0.070 4 50.631
0.000 4 70.000 0.000 — 55.486 0.000 + 50.000
0.070 4 70.631 0.000 4 70.000 0.174 — 52.796
Post-Fault:
1.181 — 52.229 0.138 + 50.726 0.191 + 51.079
0.138 4+ 70.726 0.389 — 71.953 0.199 + 51.229
0.191 4 51.079 0.199 + 51.229 0.273 — j2.342



Numerical Integration 189

FIGURE 5.20
Double pendulum system

10. A double pendulum system is shown in Figure 5.20. Masses mj and msq
are connected by massless rods of length r1 and r2. The equations of
motion of the two masses, expressed in terms of the angles 8; and 5 as
indicated, are:

—(mq + ma)grisinf; = (mq + mg)r%él + morirabs cos(61 — 02)
—l—mgT‘ngég sin(91 — 92)
—Mmagrs sin 92 = mz’l"gég + mQTszél COS(Gl — 92)
—m27’17’20.% sin(01 — 02)
(a) Choose x1 = 01,29 = 91,:(:3 =0y, 14 = 92, show that [0;0;0;0] is
an equilibrium of the system.
(b) Show that the second-order Adams-Bashforth method is given by:

3 1
Tn+1 = T + h {if (xnatn) - §f (xn—latn—l)}

with 5
_ 2 ~(3) 3
er = 1295 (T)h

(¢) Show that the third-order Adams-Bashforth method is given by:

23 16 5
n = In h<— n7tn — 15 n— 7tn— s n— 7tn—
it = 0+ 1 B (nrta) = 19 @t tacs) + S5 (2o tca) |
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with

(d) Let 1 = 1,79 = 0.5, and g = 10. Using the second-order Adams-
Bashforth method with h=0.005, plot the behavior of the system
for an initial displacement of §; = 25° and 6 = 10°, for T € [0, 10]
with
i. my = 10 and my = 10.
ii. my = 10 and mg = 5.
ili. m1 = 10 and mo = 1.
(e) Repeat (d) using a variable step method with an upper LTE bound
of 0.001 and Bgywg = 0.1By. Plot h versus ¢ for each case. Discuss
your solution.

(f) Repeat (d) and (e) using a third-order Adams-Bashforth method.
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Optimization

The basic objective of any optimization method is to find the values of the
system state variables and/or parameters that minimize some cost function
of the system. The types of cost functions are system dependent and can
vary widely from application to application and are not necessarily strictly
measured in terms of dollars. Examples of engineering optimizations can
range from minimizing

e the error between a set of measured and calculated data,

e active power losses,

e the weight of a set of components that comprise the system,

e particulate output (emissions),

e system energy, or

e the distance between actual and desired operating points

to name a few possibilities. The basic formulation of any optimization can be
represented as minimizing a defined cost function subject to any physical or
operational constraints of the system:

minimize f(x,u) x € R" (6.1)
ueR™
subject to
g(z,u) = 0 equality constraints (6.2)
h(z,u) = 0 inequality constraints (6.3)

where x is the vector of system states and u is the vector of system param-
eters. The basic approach is to find the vector of system parameters that
when substituted into the system model will result in the state vector = that
minimizes the cost function f(x,u).

191
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6.1 Least Squares State Estimation

In many physical systems, the system operating condition cannot be deter-
mined directly by an analytical solution of known equations using a given set
of known, dependable quantities. More frequently, the system operating con-
dition is determined by the measurement of system states at different points
throughout the system. In many systems, more measurements are made than
are necessary to uniquely determine the operating point. This redundancy
is often purposely designed into the system to counteract the effect of inac-
curate or missing data due to instrument failure. Conversely, not all of the
states may be available for measurement. High temperatures, moving parts,
or inhospitable conditions may make it difficult, dangerous, or expensive to
measure certain system states. In this case, the missing states must be esti-
mated from the rest of the measured information of the system. This process
is often known as state estimation and is the process of estimating unknown
states from measured quantities. State estimation gives the “best estimate”
of the state of the system in spite of uncertain, redundant, and/or conflicting
measurements. A good state estimation will smooth out small random errors
in measurements, detect and identify large measurement errors, and compen-
sate for missing data. This process strives to minimize the error between the
(unknown) true operating state of the system and the measured states.

The set of measured quantities can be denoted by the vector z which may
include measurements of system states (such as voltage and current) or quan-
tities that are functions of system states (such as power flows). Thus,

21T = Ag (6.4)

where x is the set of system states and A is usually not square. The er-
ror vector is the difference between the measured quantities z and the true
quantities:

e=z—2"" =2 Ax (6.5)
Typically the minimum of the square of the error is desired to negate any
effects of sign differences between the measured and true values. Thus, a
state estimator endeavors to find the minimum of the squared error, or a least
squares minimization:

2

minimize |e||? = e’ -e = i zi — iaijxj (6.6)
i=1 j=1
The squared error function can be denoted by U(z) and is given by:
Uz) =" e=(z— Az)" (2 — Ax) (6.7)
= (2" —2TA") (z — Ax) (6.8)

=27 — 2TAr — 2T ATz + 2T AT Ax
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Note that the product z7 Az is a scalar and so it can be equivalently written
as

2T Az = (zTAx)T =2TAT,
Therefore the squared error function is given by
U(x) = 272 — 22T ATz + 2T AT Ax (6.10)

The minimum of the squared error function can be found by an unconstrained
optimization where the derivative of the function with respect to the states x
is set to zero:
oU ()
ox

=0=—-24"72 4247 Az (6.11)
Thus,

AT Az = A2 (6.12)
Thus, if b= ATz and A = AT A, then

Az =1b (6.13)

which can be solved by LU factorization. This state vector = is the best
estimate (in the squared error) to the system operating condition from which
the measurements z were taken. The measurement error is given by

e=2"M% — Ax (6.14)

Example 6.1
A set of measurements for the circuit shown in Figure 6.1 is given by:

Ammeter 1 27 4.27 A
Ammeter 2 29 -1.71 A
Voltmeter 1 23 3.47V
Voltmeter 2 z4 250V

where Ry = R3 = Rs; = 1.5Q2 and Ry, = R4 = 1.0€2. Find the node voltages
Vi and V5.

Solution 6.1 The Kirchoff voltage and current law equations for this system
can be written as:

—Vi+Riz1+23=0
—Vo—Rs20+24=0
z3/Ra — 21+ (23 — 24)/Rs =0
2a/Ra+ 20+ (24 — 23)/R3 =0
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w ()

FIGURE 6.1
Circuit for Example 6.1

These equations can be rewritten in matrix form as:

Ry 0 1 0 . 10

0 —R5 0 1 2| 01 |:V1 (615)
0 —(H+4&) &% | 00 | -

0 1 - Et+i] L 00

To find the relationship between the measurements z and z, this equation
must be reformulated as z = Ax. Note that this equation can be solved easily
by LU factorization by considering each column of A individually. Thus,

0 1
Lo —(n C e =0 (6.16)
1 1 1 o = .
L0 _(R_2+R_3) 7 0
1 1 1
0 "R R Ra 0
Similarly,
R 0 1 0 0
L 0 1 AG2)] = | (6.17)
1 1 1 o = .
1 0 _(R_2+R_3) = 0
1 1 1
0 1 -5 mtm 0
yielding
7 0.4593 —0.0593
2| 00593 —0.4593 | [V
zs |~ |0.3111 0.0889 {VJ (6.18)

24

0.0889 0.3111
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Thus,
4.27
b AT — 0.4593 0.0593 0.3111 0.0889 | | —1.71
n ~ | —0.0593 —0.4593 0.0889 0.3111 3.47
2.50
_13.1615
~ | 1.6185
and
.7, 103191 0.0009
A=ATA= [0.0009 0.3191}
Leading to:

[0.3191 0.0009} |:V1:| _ [3-1615} (6.19)

0.0009 0.3191| | Vo | ~ | 1.6185
Solving this equation yields
Vi =9.8929
Vo = 5.0446

The error between the measured values and the estimated values of this system
is given by

e=z—Ax (6.20)
[ 4.27 0.4593 —0.0593
_ | -171|  [0.0593 —0.4593 | [9.8929
| 347 0.3111 0.0889 | | 5.0446
| 250 0.0889 0.3111
[ 0.0255
| 0.0205 .
~ | —0.0562
| —0.0512

6.1.1 Weighted Least Squares Estimation

If all measurements are treated equally in the least squares solution, then the
less accurate measurements will affect the estimation as significantly as the
more accurate measurements. As a result, the final estimation may contain
large errors due to the influence of inaccurate measurements. By introducing a
weighting matrix to emphasize the more accurate measurements more heavily
than the less accurate measurements, the estimation procedure can then force
the results to coincide more closely with the measurements of greater accuracy.
This leads to the weighted least squares estimation:
2

m m
minimize |le]|? = e e = sz zi — Z ;% (6.21)
i=1 j=1
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where w; is a weighting factor reflecting the level of confidence in the mea-
surement z;.

Example 6.2

Suppose that the ammeters are known to have been more recently calibrated
than the voltmeters; thus, the level of confidence in the current measurements
is greater than the voltage measurements. Using the following weighting ma-
trix, find the node voltages V7 and V5.

100 0
0 0
0 0
0 0 50

0
0
W= 0

(@18

0
100
0
0

Solution 6.2 By introducing the weighting matrix, the new minimum is given
by
ATW Az = ATW 2 (6.22)

The matrix ATW A is also known as the gain matrix. Using the same
procedure as before, the weighted node voltage values are given by:

Vil 99153
{VJ - [5.0263} (6.23)
and the error vector is given by

0.0141
0.0108
€= _0.0616 ] (6.24)

0.0549

Note that the added confidence in the current measurements has decreased
the estimation error in the current, but the voltage measurement error is
approximately the same.

Example 6.2 illustrates the impact of confidence weighting on the accuracy
of the estimation. All instruments add some degree of error to the measured
values, but the problem is how to quantify this error and account for it during
the estimation process. In general, it can be assumed that the introduced
errors have normal (Gaussian) distribution with zero mean and that each
measurement is independent of all other measurements. This means that
each measurement error is as likely to be greater than the true value as it is
to be less than the true value. A zero mean Gaussian distribution has several
attributes. The standard deviation of a zero mean Gaussian distribution is
denoted by o. This means that 68% of all measurements will fall within +o
of the expected value, which is zero in a zero mean distribution. Further, 95%
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of all measurements will fall within £2¢ and 99% of all measurements will
fall within +30. The variance of the measurement distribution is given by o2.
This implies that if the variance of the measurements is relatively small, then
the majority of measurements are close to the mean. One interpretation of
this is that accurate measurements lead to small variance in the distribution.

This relationship between accuracy and variance leads to a straightforward
approach from which to develop a weighting matrix for the estimation. Con-
sider the squared error matrix given by

€1
€2
e-el = | €3 [61 € 63...em] (6.25)
€m
r 2
€7 €1€2 €1€3 ... €1€y,
€2€1 6% €9€3 ... €2€m,
= . . L (6.26)
2
€m€l EmeE2 EMmE3 ... €,

where each e; is the error in the i** measurement. The expected, or mean,
value of each error product is given by E[]. The expected value of each
of the diagonal terms is the variance of the i‘" error distribution o2?. The
expected value of each of the off-diagonal terms, or covariance, is zero because
each measurement is assumed to be independent of every other measurement.
Therefore, the expected value of the squared error matrix (also known as the

covariance matrix) is

[ Elel] Eleies] ... Eleren)
Elese] FE [e%] ... Elezen]

Ble-et]=| " © e (6.27)
| E [emer] Elemes] ... E [eﬁJ
—a% 0...0
003...0
= . 7 (6.28)
0 0 ...02
=R (6.29)

With measurements taken from a particular meter, the smaller the variance
of the measurements (i.e., the more consistent they are), the greater the level
of confidence in that set of measurements. A set of measurements that have a
high level of confidence should have a higher weighting than a set of measure-
ments that have a larger variance (and therefore less confidence). Therefore,
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a plausible weighting matrix that reflects the level of confidence in each mea-
surement set is the inverse of the covariance matrix W = R~!. Thus, mea-
surements that come from instruments with good consistency (small variance)
will carry greater weight than measurements that come from less accurate in-
struments (high variance). Thus, one possible weighting matrix is given by

5 0...0
1
0%...0
W=R"'= > (6.30)
00 ... 50

6.1.2 Bad Data Detection

Frequently, a set of measurements will contain one or more data points from
faulty or poorly calibrated instruments. Telemetered measurements are sub-
ject to noise or error in metering and communication. These “bad” data
points typically fall outside of the standard deviation of the measurements
and may affect the reliability of the state estimation process. In severe cases,
the bad data may actually lead to grossly inaccurate results. Bad data may
cause the accuracy of the estimate to deteriorate because of the “smearing”
effect as the bad data will pull, or smear, the estimated values away from the
true values. Therefore, it is desirable to develop a measure of the “goodness”
of the data upon which the estimation is based. If the data lead to a good
estimate of the states, then the error between the measured and calculated
values will be small in some sense. If the error is large, then the data contain
at least one bad data point. One error that is useful to consider is the esti-
mated measurement error é. This error is the difference between the actual
measurements z and the estimated measurements 2. Recall the error vector
from equation (6.14) where e = z— Ax; then the estimated measurement error
becomes

e=z-2 (6.31)
=2 — A (6.32)
— 2~ A(ATWA) AT (6.33)
= (1-a(a™wa)y" ATw) 2 (6.34)
_ (1 —A(ATWA) ATW) (e + Az) (6.35)
= (1-A(ATWA) " ATW ) e+ A (1 - (ATWA) " AT A) 2(6.36)
= (1-a(aTwa)y " aTw) e (6.37)
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Thus the variance of é can be calculated from

éeT )"

=(z—2)(x—2 (6.38)
= [T AATWa) AW ee” [T - wa (ATWa) " AT] (6.39)

The expected, or mean, value of é¢7' is given by

B [eé") = [1 - A(ATWA) " ATW ] B [eeT] [1 - WA (ATWA) " AT
(6.40)

Recall that E [ee”] is just the covariance matrix R = W !, which is a diagonal
matrix. Thus

EBlec") = [1- A(ATWA) " ATW] [1- A (ATWA) " ATW| R (6.41)

The matrix .
[1-a(ATwa) " aTw]

has the unusual property that it is an idempotent matrix. An idempotent
matrix M has the property that M2 = M; thus no matter how many times
M is multiplied by itself, it will still return the product M. Therefore,

Elec") = [1— A(ATWA) " ATW| [1- A(ATWA) " ATW ]| R(6.42)

= [1-A(aTwa)" ATW] R (6.43)
— R—A(ATWA) " AT (6.44)
=R (6.45)

To determine whether the estimated values differ significantly from the
measured values, a useful statistical measure is the y? (chi-squared) test of
inequality. This measure is based on the x? probability distribution which
differs in shape depending on its degrees of freedom k, which is the difference
between the number of measurements and the number of states. By comparing
the weighted sum of errors with the x2 value for a particular degree of freedom
and significance level, it can be determined whether the errors exceed the
bounds of what would be expected by chance alone. A significance level
indicates the level of probability that the measurements are erroneous. A
significance level of 0.05 indicates there is a 5% likelihood that bad data exist,
or conversely, a 95% level of confidence in the goodness of the data. For
example, for £ = 2 and a significance level a = 0.05, if the weighted sum
of errors does not exceed a x? of 5.99, then the set of measurements can
be assured of being good with 95% confidence; otherwise the data must be
rejected as containing at least one bad data point. Although the x? test is
effective in signifying the presence of bad data, it cannot identify locations.
The identification of bad data locations continues to be an open research topic.
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x? Values

0.10 0.05 0.01 0.001
271 384 6.64 10.83
461 599 9.21 13.82
6.25 7.82 11.35 16.27
778 949 13.23 18.47
9.24 11.07 15.09 20.52
10.65 12.59 16.81 22.46
12.02 14.07 18.48 24.32
13.36  15.51 20.09 26.13
14.68 16.92 21.67 27.88
15.99 1831 23.21 29.59
17.28 19.68 24.73 31.26
18.55 21.03 26.22 32.91
19.81 22.36 27.69 34.53
21.06 23.69 29.14 36.12
22.31 25.00 30.68 37.70
23.54 26.30 32.00 39.25
24.77 2759 33.41 40.79
25.99 28.87 34.81 42.31
27.20 30.14 36.19 43.82
2841 31.41 37.67 45.32
29.62 32.67 38.93 46.80
30.81 33.92 40.29 48.27
32.00 35.17 41.64 49.73
33.20 36.42 4298 51.18
34.38 37.65 44.31 52.62
35.56 38.89 45.64 54.05
36.74 40.11 46.96 55.48
3792 41.34 48.28 56.89
39.09 42.56 49.59 58.30
40.26 43.77 50.89 59.70

5 © 00 ~1 O Ut W b0 |

= e
U W DN =

DO = = =
[esBNe0 BN e

DO DO DN NN
QU W N~

N DN DN DN
Nelo N e

W
s}




Optimization 201

A test procedure to test for the existence of bad data is given by:
Test Procedure for Bad Data
1. Use z to estimate =

2. Calculate the error
e=z— Ax

3. Evaluate the weighted sum of squares

= — ¢
f=2 e
=1
4. For k = m — n and a specified probability a, if f < xi)a then the data
are good; otherwise at least one bad data point exists.

Example 6.3
Using the chi-square test of inequality with o = 0.01, check for the presence
of bad data in the measurements of Example 6.1.

Solution 6.3 The number of states in Example 6.1 is 2 and the number of
measurements is 4; therefore k = 4 — 2 = 2. The weighted sum of squares is
given by

m=4
1
B
. Uz
=1
= 100(0.0141) + 100(0.0108)? + 50(—0.0616) + 50(0.0549)
= 0.3720

From the table of chi-squared values, the chi-square value for this example
is 9.21. The weighted least squares error is less than the chi-square value;
thus, this indicates that the estimated values are good to a confidence level
of 99%. m

6.1.3 Nonlinear Least Squares State Estimation

As in the linear least squares estimation, the nonlinear least squares estima-
tion attempts to minimize the square of the errors between a known set of
measurements and a set of weighted nonlinear functions:

m
1
e 2 2
minimize f = = — |z — 4
f=lel = 5[5 = hi(a)] (6.46)
=1
where x € R™ is the Vector of unknowns to be ebtimated, z € R™ is the vector
of measurements, o2 is the variance of the i*" measurement, and h(z) is the
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function vector relating x to z, where the measurement vector z can be a set
of geographically distributed measurements, such as voltages and power flows.

In state estimation, the unknowns in the nonlinear equations are the state
variables of the system. The state values that minimize the error are found
by setting the derivatives of the error function to zero:

F)=HI'R '[z—h(z)]=0 (6.47)
where
Ohy  Ohy Ohy
dxy Oxe ' Oz,
Ohy Ohz  Ohy
H, = | % v 77 O (6.48)
Ohm Ohm O
Ory Oxs 7 Oz,

and R is the matrix of measurement variances. Note that equation (6.47) is
a set of nonlinear equations that must be solved using Newton-Raphson or
another iterative numerical solver. In this case, the Jacobian of F(x) is

Tr(w) = HI @R [z h(a) (6.49)
= —HI(2)R™'H,(z) (6.50)

and the Newton-Raphson iteration becomes

[H;;F (a:k) R7'H, (a:k)} [xk_l — a:k} =H] (z")R™! [z — h(xk)] (6.51)

which is solved repeatedly using LU factorization. At convergence, z*+! is

equal to the set of states that minimize the error function f of equation
(6.46). The test procedure for bad data is the same as that for the linear
state estimation.

6.2 Linear Programming

Linear programming is one of the most successful forms of optimization. Lin-
ear programming can be used when a problem can be expressed by a linear
objective (or cost) function to be maximized (or minimized) subject to linear
equality or inequality constraints. A general linear programming problem can
be formulated as

minimize  f(z) =’z (6.52)
subject to Az <b (6.53)
z>0 (6.54)

Note that almost any linear optimization problem can be put into this form
via one of the following tranformations:
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1. maximizing ¢’z is the same as minimizing —c’

2. any constraint of the form a”x > f is equivalent to —a”x < -3

T

3. any constraint of the form a”xz = 3 is equivalent to a’z < § and

—a'z < -

4. if a problem does not require z; to be nonnegative, then x; can be
replaced by the difference of two variables x; = u; — v; where u; and v;
are nonnegative.

Any linear programming problem described by (A, b, ¢), there exists another
equivalent, or dual problem (—AT, —c, —b). If a linear programming problem
and its dual both have feasible points (i.e. any point that satisfies Az <
b, 2 >0or —ATy < —¢, y > 0 for the dual problem), then both problems
have solutions and their values are the negatives of each other.

6.2.1 Simplex Method

One of the most common methods of solving linear programming problems is
the well-known simplez method. The simplex method is an iterative method
that moves the x vector from one feasible basic vector to another in such
a way that f(z) always decreases. It gives the exact result after a number

of steps which is usually much less than (n - m), generally taking 2m to

3m iterations at most (where m is the number of equality constraints) [7].
However, its worst-case complexity is exponential, as can be demonstrated
with carefully constructed examples.

The simplex method is often accomplished by representing the problem in
tableau form, which is then modified in successive steps according to given
rules. Every step of the simplex method begins with a tableau. The top
row contains the coefficients that pertain to the objective function f(x). The
current value of f(z) is displayed in the top right corner of the tableau. The
next m rows in the tableau represent the equality constraints. The last row of
the tableau contains the current x vector. The rows in the tableau pertaining
to the equality constraints can be transformed by elementary row operations
without altering the solution.

The rules of the tableau that must be satisfied are:

1. The = vector must satisfy the equality constraints Az = b
2. The x vector must satisfy the inequality x > 0

3. There are n components of z (designated nonbasic variables) that are
zero. The remaining m components are usually nonzero and are desig-
nated as basic variables.

4. In the matrix that defines the constraints, each basic variable occurs in
only one row.
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optimal
solution

FIGURE 6.2

Example of simplex method search

The objective function f(x) must be expressed only in terms of nonbasic
variables.

An artificial variable may be added to one or more constraints to obtain
a starting solution.

The Simplex Algorithm is summarized:

Simplex Algorithm

1.

If all coefficients in f(x) (i.e. top row of the tableau) are greater than
or equal to zero, then the current x vector is the solution.

Select the nonbasic variable whose coefficient in f(z) is the largest neg-
ative entry. This variable becomes the new basic variable x;.

Divide each b; by the coefficient of the new basic variable in that row,
ai;. The value assigned to the new basic variable is the least of these
ratios (i.e. z; = bg/ax;).

Using pivot element agj, create zeros in column j of A with Gaussian
elimination. Return to 1.

The series of inequalities in equation (6.53) when taken together form inter-
secting hyperplanes. The feasible region is the interior of this n-dimensional
polytope and the minimum f(z) must occur on an edge or vertex of this poly-
tope. The simplex method is an organized search of the vertices by moving
along the steepest edge of the polytope until x* is obtained as shown in Figure

6.2.
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Example 6.4
Minimize

flx): —6xq — 14z

subject to the following constraints:

201 + 10 < 12
2rx1 + 322 < 15
T+ Trg <21
1 >0, 20 >0

Solution 6.4 Introduce slack variables x3, x4, and x5 such that the problem
becomes:

Minimize
f(z): —6x1 — 14ao + 03 + Ozyq + O

subject to the following constraints:

201 + x2 + x3 =12
2x1 + 3x9 “+ x4 =15
r1 + Tx2 + x5 = 21

33120; xQZov 33320; 33'420,1;520

Form the tableau:

—-6-14 0 0 0] 0
2 11 0 0f12
2 301 015
1 700 1121
0 0121521

The starting vector is x = [00 12 15 21]T. The current value of f(x) is dis-
played in the top right corner. In the next step, the function f(z) is examined
to determine which variable will cause the greatest decrease. Since —14 is more
negative than —6, a unit increase in x5 will decrease f(z) faster than a unit
increase in x1. Therefore, hold x1 constant at zero and allow x5 to increase as
much as possible (i.e. traverse one edge of the polytope to the next vertex).
To determine the new value of x5 consider the constraints:

0§$3=12—[E2
0<z4y=15—-3x9
0§x5:21—7x2
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From these constraints, the possible values of x5 are 5 < 12, x5 <5, x5 < 3.
The most stringent is xo < 3, therefore x5 can be increased to 3, and

$3=12—[E2:9
$4:15—3$2:6
x5:21—7x2:0

yielding the new vector z = [03 96 0]” and f(z) = —42.
The new basic (non-zero) variables are xo, x3, and x4, therefore f(z) must
be expressed in terms of z1 and z5. By substitution,

(21 — {E5)

o = 7

and

21—z
f@):—&u—lma:—ﬁm—lﬁ—frﬁz:—&a+z%—42
To satisfy the rule that a basic variable must occur in only one row, Gaussian
elimination is used to eliminate x5 from every row but one using the pivot as
defined in Step 3 of the algorithm.
The new tableau after Gaussian elimination is:

6000 2|—42
13 1

FoT0—79
Loo1-3| 6
1700 1| 21
0396 0

The method is again repeated. Any increase in x5 will increase f(x), so 1
is chosen to become a basic variable. Therefore x5 is held at zero and z7 is
allowed to increase as much as possible. The new constraints are:

13
0§$3=9—7ZE1

11
0§$4=6—7ZE1

0< T2y =21 -

orxy <8 2y <, and 21 < 21. The most stringent constraint is z; < 12,
42

therefore 1 is set to 77 and the new values of x2, x3 and x4 are computed.

42 2121  ]"

The new vector is z = [13 2T 2 and f(z) is rewritten in terms of x4

and x5:
7
r1 = ﬁ (6 — $4)
f(x) = —6x1 + 2x5 — 42
42 714
= —x4 + 225 —

11 11
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constraints

FIGURE 6.3
Comparison of two different points in the interior

Since all coefficients in f(z) are positive, the simplex method terminates be-
cause any increase in x4 or x5 will increase f(x). This signifies that the current

@ vector is the solution and the final value of f(z) is f (3,2}) = -%0. m

6.2.2 Interior Point Method

A different type of method for linear programming problems are interior point
methods (also known as Karmarkar’s methods), whose complexity is polyno-
mial for both average and worst case. The simplex method has the potential
to have a worst case scenario of exponential complexity that can occur in the
situation in which the solution visits every vertex in the feasible region before
reaching the optimum. For this reason, interior point methods have received
considerable attention over the past few decades. Interior point methods con-
struct a sequence of strictly feasible points (i.e., lying in the interior of the

polytope but never on its boundary) that converges to the solution.

The interior point method constructs a series of feasible solutions z°, 21, . ..

that must satisfy Az; = b. Since 2 satisfies Az° = b and the next point
must satisfy Ax! = b, the difference in solutions must satisfy AAz = 0. In
other words, each step must lie in the nullspace of A, which is parallel to
the feasible set. Projecting —c onto that nullspace gives the direction of most
rapid change. However, if the iterate z* is close to the boundary (as with 2 in
Figure 6.3), very little improvement will occur. If however, the current iterate
is near the center (as with Z*) there could be significant improvement. One of
the key aspects of the interior point method is that a tranformation is applied
such that the current feasible point is moved (through the transformation)
to the center of the interior. The new direction is then computed and the
interior point is transformed back to the original space.

This direction of change is the projected gradient direction, or p*, and the
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feasible points are updated through
ot = 2F 4 apP (6.55)

where o > 0 is the steplength. Since the feasible points must lie in the null
space of A, each p* must be orthogonal to the rows of A. The projection

matrix P
P=T1-AT(AAT)'A (6.56)

will transform any vector v into Pv = p and p will be in the null space of A
because AP is the zero matrix.

Since projecting —c onto the nullspace gives the direction of most rapid
change, then to maintain feasibility a new iterate must satisfy p¥ = —Pc. To
remain in the interior of the space, the steplength « is chosen at each step to
ensure feasibility of the nonnegativity constraints. To ensure that the updates
remain in the interior of the feasible space, the steplength is chosen to be less
than the full distance to the boundary, usually 0.5 < o < 0.98.

The last aspect is the transformation required to center the iterate in the
feasible space. This is accomplished by a scaling, such that the iterate is
equidistant from all constraint boundaries in the transformed feasible space.
Therefore, after rescaling #¥ = e, where e = [1 1 ... 1]T. Let D=diag(z")
be the diagonal matrix with each component of the current iterate z* on the
diagonals. This is accomplished by letting 2 = D3 so that #*¥ = e. The new
problem to be solved then becomes:

minimize ¢4 =z (6.57)
subject to Az < b (6.58)
>0 (6.59)

where ¢ = Dc and A = AD. After scaling, the projection matrix becomes:
P=1—-AT(AAT)'A (6.60)

Hence, at each iteration k, the iterate z* is rescaled to #* = e and the update
is given by A
il =e—aPe (6.61)

and then the updated iterate is transformed back to the original space:
2+l = pghtl (6.62)

This process repeats until |21 — 2¥|| < . This process is often referred to
as the Primal Affine interior point method [8]. The steps of the method are

summarized:
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Primal Affine Interior Point Method

1. Let £k =0.
2. Let D=diag(z")
3. Compute A = AD, ¢ = D¢
4. Compute P from equation (6.60)
5. Set p* = Pé
6. Set § = — min; p?. The factor ¢ is used to determine the maximum
steplength that can be taken before exiting the feasible region.
7. Compute
Gt o @ oF
0
8. Compute 2! = Dgk+1
9. If |#F*! — 2%|| < &, then done. Else set k = k + 1. Go to step 2.
Example 6.5

Repeat Example 6.4 using the Primal Affine Interior Point Method.

Solution 6.5 The problem is restated (with slack variables included) for
convenience:

Minimize

f(z): —6xq — 1dxs + 0x3 + Ozq + Ox5 = 2

subject to the following constraints:

201 + x2 + x3 =12
2x1 + 329 + 24 =15
x1 + Txo + x5 =21

120, 2020, 2320, 2420, 25 >0

A feasible initial starting solution is

2°=1[119 10 13]

T,.0

with 20 = ¢72% = —20. The first scaling matrix is
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The rescaled matrix A and objective function vector ¢ are computed as:

1
21100 1 219 0 0
A=AD= 23010 9 =1(23010 O
17001 10 170 013
13

1 -6 —6

1 —14 —14

¢=Dc= 9 0| = 0

10 0 0

13 0 0

P=1—-AT(AAT)'A
(1 2 2 1 2 2 1117
1 137 219 0 0 1 37 219 0 0
= 1 —-19 00 23010 0 9 00 23010 0O
1 010 0O 170 013 010 0O 170 013
i 1 0 013 0 013
[ 0.9226 —0.0836 —0.1957 —0.1595 —0.0260
—0.0836 0.7258 —0.0621 —0.2010 —0.3844
= | —0.1957 —0.0621 0.0504 0.0578 0.0485
—0.1595 —0.2010 0.0578 0.0922 0.1205
| —0.0260 —0.3844  0.0485 0.1205 0.2090
The projected gradient is
0.9226 —0.0836 —0.1957 —0.1595 —0.0260 —6
—0.0836 0.7258 —0.0621 —0.2010 —0.3844 —14
p’=—P¢=— | —0.1957 —0.0621 0.0504 0.0578 0.0485 0
—0.1595 —0.2010 0.0578 0.0922 0.1205 0
—0.0260 —0.3844 0.0485 0.1205 0.2090 0
4.3657
9.6600
= | —2.0435
-3.7711
—5.5373

Calculate § = — min; pjo- = 5.5373. Rescale the current iterate to 20 =
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D129 = ¢ and move to &' in the transformed space with a = 0.9:

1 1.7096
1 2.5701
tt=11]4+ap’=|0.6679
1 0.3871
1 0.1000

Transforming this point back to the original space:

1.7096
2.5701
z! = D' = | 6.0108
3.8707
1.3000

and the updated cost function is ¢’ z! = —46.2383.
Performing one more iteration (and omitting the detailed text) yields:

[3.4191 2.5701 6.0108 0 0
3.4191 7.7102 0 3.8707 0
| 1.7096 17.9904 0 0 1.3000

[ —10.2574
—35.9809
0
0
0

0.5688 —0.0584 —0.2986 —0.3861 0.0606
—0.0584 0.0111 0.0285 0.0295 —0.0766
—0.2986 0.0285 0.1577 0.2070 —0.0017
—0.3861 0.0295 0.2070 0.2822 0.0991

0.0606 —0.0766 —0.0017 0.0991 0.9803

3.7321
—0.2004
pl = | —2.0373

—2.8975
| —2.1345

[2.1592
0.9378
&l = 10.3672
0.1000
| 0.3370

=
I

o>
Il

hU)
I
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3.6914
2.4101
z!l = |2.2072
0.3871
0.4381

and the updated cost function is ¢’ z! = —55.8892.
This continues until ||#**! — 2¥|| < ¢ at which time the solution is:

3.8182
2.4545
x* = |1.9091
0.0000
0.0000

and the updated cost function is ¢’ 2! = —57.2727 both of which are the same
as the simplex method. m

6.3 Nonlinear Programming

Continuous nonlinear optimization problems are typically of the following
form:

minimize f(z) z€R" (6.63)
subject to ¢;(z) =0, i€ (6.64)
hi(z) >0, i€Z (6.65)

where [c(z) h(x)] is an m-vector of nonlinear constraint functions such that &
and = are nonintersecting index sets. The function f(x) is sometimes referred
to as a “cost” function. It is assumed throughout that f, ¢, and h are twice-
continuously differentiable. Any point x satisfying the constraints of equations
(6.64) and (6.65) is called a feasible point, and the set of all such points is the
feasible region. These types of problems are known generically as nonlinear
programming problem, or NLP.

Often in optimization problems, it is convenient to refer to the “Karush-
Kuhn-Tucker” (or KKT) conditions. The first-order KKT conditions for the
inequality-constrained problem hold at the point z*, if there exists an m-
vector A* called a Lagrange-multiplier vector, such that [3]

c(z*) > 0 (feasbility condition)
g(x*) = J(z*)TA* (stationarity condition)
A* > 0 (nonnegativity of the multipliers)
c(z*) - A* =0 (complementarity)
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The stationarity condition (6.67) can be written as
VoL (2%, \*) =0, where L(z,\) 2 f(z) — \e(x) (6.70)

where )\ is often generically known as a Lagrangian multiplier and equation
(6.70) as the Lagrangian equation. The Karush-Kuhn-Tucker conditions are
necessary for a solution in nonlinear programming to be optimal.

6.3.1 Quadratic Programming

A special subset of nonlinear problems are quadratic problems that are char-
acterized by the following formulation:

1
minimize f(z) = ixTQa: +cfe zeR” (6.71)
subject to Az <b (6.72)
z>0 (6.73)

If @ is a positive semidefinite matrix, then f(x) is a convex function. If @ is
zero, then the problem becomes a linear program. The Lagrangian function
for the quadratic program is given by:

Lz, \) =cTz + %xTQx +A(Az —b) (6.74)

where A is an m dimensional row vector. The KKT conditions for a local
minima are

' +2TQ+XA>0 (6.75)

Az —b<0 (6.76)

a2 (c+ Qx4+ ATX) =0 (6.77)
MAz —b) =0 (6.78)

x>0 (6.79)

A>0 (6.80)

To put these equations in a more manageable form, the nonnegative slack
variable y € R™ is introduced to the inequalities in equation (6.75) and the
slack variable v € R™ in equation (6.76) to obtain:

c+Qr+ATN —y =0 (6.81)
Az —b+v=0 (6.82)

and the KKT equations are:

Qe+ ATNT —y = (T (6.83)
Az +v="> (6.84)



214 Computational Methods for Electric Power Systems

x>0 (6.85)
y=0 (6.86)

v >0 (6.87)
A>0 (6.88)
yTz =0 (6.89)
M =0 (6.90)

Now any linear programming method can be used to solve this set of equa-
tions by treating the complementary slackness conditions (equations (6.89-
6.90)) implicitly with a restricted basis entry rule. The goal is to find the
solution to the linear program problem with the additional requirement that
the complementary slackness conditions be satisfied at each iteration. The
objective function is satisfied by adding an artificial variable to each equation
and minimizing the sum of the artificial variables.

Example 6.6
Minimize
f(x): =102 — 8z + 27 + 273

subject to the following constraints:

1 +x2 <10
$2§5
2120, 12 >0

Solution 6.6 This can be written in matrix form as:
Minimize )
. {L’l 2 0 xl
f(:l:) . [—10 —8] |:$2:| + 5 [ZZ?l 332] |:0 4:| l:x2:|

subject to the following constraints:

11 T 10
<
o) [2]=173]
The linear program problem becomes (where the artificial variables are given
by a1 — a4):

Minimize a1 + a2 + a3 + a4
subject to

21, +A1 -y +a1 - 10
dxo +A1 +)A2 —1Y2 +as =38
1 +To (1 +as =10

To V2 +aq4 =95
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This can now be solved using either the simplex or interior point methods.
The solution is:

~ [5.0000]
“= 12,0000 |
\ _ [0.6882]

= 0.7439

~ [0.6736]
Y= | 1.3354)

~ [3.0315]
Y7 3.0242 ]
a=1[000 0]

with the cost function f(z) = —33. ®

6.3.2 Steepest Descent Algorithm

For engineering applications, general nonlinear programming problems are
generally solved by two classes of approaches:

1. gradient methods such as steepest descent, or

2. iterative programming techniques such as successive quadratic program-
ming

In an unconstrained system, the usual approach to minimizing the function
f(z) is to set the function derivatives to zero and then solve for the system
states from the set of resulting equations. In the majority of applications,
however, the system states evaluated at the unconstrained minimum will not
satisfy the constraint equations. Thus, an alternate approach is required to
find the constrained minimum. One approach is to introduce an additional
set of parameters A, frequently known as Lagrange multipliers, to impose the
constraints on the cost function. The augmented cost function then becomes

minimize f(z) — Ac(z) (6.91)

The augmented function in equation (6.91) can then be minimized by solving
for the set of states that result from setting the derivatives of the augmented
function to zero. Note that the derivative of equation (6.91) with respect to
A effectively enforces the equality constraint of equation (6.64).

Example 6.7
Minimize
(z® + %) (6.92)

N~
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subject to the following constraint:

2c —y =5

Solution 6.7 Note that the function to be minimized is the equation for a
circle. The unconstrained minimum of this function is the point at the origin
with = 0 and y = 0 which defines a circle with a radius of zero length. How-
ever, the circle must also intersect the line defined by the constraint equation;
thus, the constrained circle must have a non-zero radius. The augmented cost
function becomes
1

c*: 3 (® +y?) = A(2z —y —5) (6.93)
where A represents the Lagrange multiplier. Setting the derivatives of the
augmented cost function to zero yields the following set of equations:

oCc*

0= B =1z -2\
aCc*

0= 3y =y+ A
aCc*

0= B =2r—y—>5

Solving this set of equations yields [z y )\]T =2 -1 I]T. The cost function
of equation (6.92) evaluated at the minimum of the augmented cost function

is:
1 5
Both the cost function f and the constraint equations ¢ may be a function
of an external input u, that may be varied to minimize the function f(x). In

this case, equation (6.91) may be more generally written as:
minimize f(z,u) — Ac(z,u) (6.94)

If there is more than one equality constraint then A becomes a vector of
multipliers and the augmented cost function becomes:

C*: flz) — [N elz) (6.95)
where the derivatives of C* become:
38(’: — 0= c(a) (6.96)
[0C* ] 0 oc1”
5| =0= {a_ﬂ - {a_ﬂ A (6.97)
[0C*] 0 ac]”
5| =0= {a_ﬂ - {8—2} A (6.98)
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Note that for any feasible solution to the equality constraint, equation (6.96)
is satisfied, but the feasible solution may not be the optimal solution which
minimizes the cost function. In this case, [A] can be obtained from equation
(6.97) and then only

ks

This vector can be used as a gradient vector [VC| which is orthogonal to the
contour of constant values of the cost function C. Thus,

(A = H%} T] B {%} (6.99)

which gives

o {a{g} _ {%} _ [%rm (6.100)

-] [ e

This relationship provides the foundation of the optimization method known
as the steepest descent algorithm.

Steepest Descent Algorithm

1. Let k=0. Guess an initial vector u* = u°.
2. Solve the (possibly nonlinear) system of equations (6.96) for a feasible
solution x.

3. Calculate C**! and VC*+! from equation (6.101). If ||C*+! — CF|| is
less than some pre-defined tolerance, stop.

4. Calculate the new vector u**1 = u* —yVC, where 7 is a positive number
which is the user-defined “stepsize” of the algorithm.

5. k=k+1. Go to step 2.

In the steepest descent method, the u vector update direction is determined
at each step of the algorithm by choosing the direction of the greatest change
of the augmented cost function C*. For example, consider a person skiing
from the top of a mountain to the bottom as illustrated in Figure 6.4. The
skier will travel in a straight path for a certain distance. At that point, he may
no longer be pointed directly down the mountain. Therefore he will adjust
his direction so that his skis point in the direction of steepest descent. The
direction of steepest descent is perpendicular to the tangent of the curve of
constant altitude (or cost). The distance the skier travels between adjustments



218 Computational Methods for Electric Power Systems

FIGURE 6.4
Example of steepest descent

is analogous to the stepsize v of the algorithm. For small ~, the skier will
be frequently altering direction; thus, his descent will be slow. For large -,
however, he may overshoot the foot of the mountain and will start ascending
again. Thus the critical part of the steepest descent algorithm is the choice
of . If 7y is chosen small, then convergence to minimum value is more likely,
but may require many iterations, whereas a large value of v may result in
oscillations about the minimum.

Example 6.8
Minimize
C: 234223 +u? = f(21,22,u) (6.102)
subject to the following constraints:
0=a?—3zy+u—3 (6.103)
O=z1+x2 —4u+2 (6.104)

Solution 6.8 To find VC of equation (6.101), the following partial derivatives

are required:
af

)= L)
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oc1”
&) -0
@ _ 2:61 -3
ox| | 1 1
yielding:

vo-[2]-12 [T 1Y
= 2u— [1 4] HQ? _13ﬂ [iij
ITteration 1

Let w = 1, = 0.05, and choose a stopping criterion of ¢ = 0.0001. Solving
for x1 and z2 yields two values for each with a corresponding cost function:

x1 =1.7016 xz2 =0.2984 f =4.0734
x1 = —4.7016 z2 = 6.7016 f = 23.2828

The first set of values leads to the minimum cost function, so they are selected
as the operating solution. Substituting z; = 1.7016 and x5 = 0.2984 into the
gradient function yields VC = 10.5705 and the new value of u becomes:

u? =y —AvC

=1—(0.05)(10.5705)
=0.4715

Iteration 2
With v = 0.4715, solving for z; and z9 again yields two values for each
with a corresponding cost function:

21 = 0.6062 xz2 = —0.7203 f = 1.6276
x1 = —3.6062 xp = 3.4921 f = 14.2650

The first set of values again leads to the minimum cost function, so they are
selected as the operating solution. The difference in cost functions is

‘O(l) - 0<2>‘ — |4.0734 — 1.6276] = 2.4458

which is greater than the stopping criterion. Substituting these values into
the gradient function yields VC' = 0.1077 and the new value of u becomes:
u® =u® —AvC
= 0.4715 — (0.05)(0.1077)
= 0.4661
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Iteration 3
With v = 0.4661, solving for x; and z2 again yields two values for each
with a corresponding cost function:

x1 =0.5921 =z = —0.7278 f = 1.6271
x1 = —3.5921 xp = 3.4565 f =14.1799

The first set of values again leads to the minimum cost function, so they are
selected as the operating solution. The difference in cost functions is

‘0(2) - 0(3)‘ — [1.6276 — 1.6271] = 0.0005

which is greater than the stopping criterion. Substituting these values into
the gradient function yields VC = 0.0541 and the new value of u becomes:

u® =3 — yVC
= 0.4661 — (0.05)(0.0541)
= 0.4634

Tteration 4
With u = 0.4634, solving for z; and z9 again yields two values for each
with a corresponding cost function:

x1 =0.5850 x9 =—0.7315 f =1.6270
x1 = —3.5850 x9 =3.4385 f = 14.1370

The first set of values again leads to the minimum cost function, so they are
selected as the operating solution. The difference in cost functions is

‘0(3) - 0(4)‘ = [1.6271 — 1.6270| = 0.0001

which satisfies the stopping criterion. Thus, the values 1 = 0.5850, x5 =
—0.7315, and u = 0.4634 yield the minimum cost function f = 1.6270. =

6.3.3 Sequential Quadratic Programming Algorithm

Gradient descent techniques work well for small nonlinear systems, but be-
come ineflicient as the dimension of the search space grows. The nonlinear
sequential quadratic programming (SQP) optimization method is computa-
tionally efficient and has been shown to exhibit superlinear convergence for
convex search spaces [4]. The SQP method also attempts to solve the system

minimize f(z) z € R" (6.105)

subject to ¢;(z) =0, €& (6.106)
hi(z) >0, i€Z (6.107)
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As before, the usual approach to solving this optimization problem is to use
Lagrangian multipliers and minimize the hybrid system:

L(z,\) = f(x) +Ae(x) +77h(z) i=1,...,m (6.108)
The KKT conditions are
Vi) +C" A+ H'n=0

clx) =0
hz)+s=0
s =0
m,s >0

where A is a vector of Lagrange multipliers for the equality constraints, « is a
vector of Lagrange multipliers for the inequality constraints, s is a vector of
slack variables and

~ Oc(x)

C== (6.109)
_ on(a)

H= =" (6.110)

This nonlinear system can be solved for x, A\, 7, and s using the Newton-
Raphson method. Consider the case of only = and A. Applying the Newton-
Raphson method to solve for y = [z A]T with

and the Newton-Raphson update becomes
Y =yf —an [VE] T F(yY)
or in original variables
ahtl zF V2L Ve [VE
E R R A S
k k

where «y is a positive steplength usually taken to be less than or equal to
one.

Example 6.9
Repeat Example 6.8 using the SQP method.

Solution 6.9 The problem is repeated here:

Minimize
C: o +223 +u? = f(x1,20,u) (6.112)
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subject to the following constraints:

0=a7 —3zy+u—3 (6.113)
O=21+ax2—4u+2 (6.114)

Applying the KKT conditions yields the following nonlinear system of equa-
tions:

0=2x1 +2 21 + A2
0=4dxy— 3\ + A2
0=2u+ A1 —4X
0=2a? —3ry+u—3
O=x1+ax2—4u—+2

The Newton-Raphson iteration becomes

a1 T ] [2+20F 0 0 22F 1 22k + 2\Fak 4 Ak
Ty Ty 0 4 0 -3 1 4ok — 3K + N}

u =|u| - 0 0 2 1 -4 2uF + \F — 40k
A1 M 228 -3 1 0 0 (z%)? — 32k +uF -3
A2 A2 1 14 0 0 ok 42k — 4uk 42

(6.115)
Starting with an intitial guess: [131 To U A )\Q]T =[111117 yields the
following updates:

I To u /\1 )\2 f ((E)
1.0000 1.0000 1.0000  1.0000 1.0000 [ 4.0000
0.5774 -0.7354 0.4605 -0.9859 -0.0162 | 1.6270
0.8462 -0.5804 0.5664 -0.7413 0.0979 | 1.7106
0.6508 -0.7098 0.4853 -0.9442 0.0066 | 1.6666
0.5838 -0.7337 0.4625 -0.9831 -0.0145 | 1.6314
0.5774 -0.7354 0.4605 -0.9859 -0.0162 | 1.6270

UL W N~ O

which is the same solution as previously. B
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6.4 Power System Applications
6.4.1 Optimal Power Flow

Many power system applications, such as the power flow, offer only a snap-
shot of the system operation. Frequently, the system planner or operator is
interested in the effect that making adjustments to the system parameters will
have on the power flow through lines or system losses. Rather than making
the adjustments in a random fashion, the system planner will attempt to op-
timize the adjustments according to some objective function. This objective
function can be chosen to minimize generating costs, reservoir water levels,
or system losses, among others. The optimal power flow problem is to for-
mulate the power flow problem to find system voltages and generated powers
within the framework of the objective function. In this application, the in-
puts to the power flow are systematically adjusted to maximize (or minimize)
a scalar function of the power flow state variables. The two most common
objective functions are minimization of generating costs and minimization of
active power losses.

The time frame of optimal power flow is on the order of minutes to one hour;
therefore it is assumed that the optimization occurs using only those units that
are currently on-line. The problem of determining whether or not to engage a
unit, at what time, and for how long is part of the unit commitment problem
and is not covered here. The minimization of active transmission losses saves
both generating costs and creates a higher generating reserve margin.

Usually generator cost curves (the curves that relate generated power to
the cost of such generation) are given as piecewise linear incremental costs
curves. This has its origin in the simplification of concave cost functions with
the valve points as cost curve breakpoints [19]. Piecewise linear incremental
cost curves correspond to piecewise quadratic cost curves by integrating the
incremental cost curves. This type of objective function lends itself easily to
the economic dispatch, or A\-dispatch problem where only generating units are
considered in the optimization. In this process, system losses and constraints
on voltages and line powers are neglected. This economic dispatch method is
illustrated in the following example.

Example 6.10

Three generators with the following cost functions serve a load of 952 MW.
Assuming a lossless system, calculate the optimal generation scheduling.

Cy: Py +0.0625PF $/hr
Cy: Py +0.0125P;5 $/hr
C3: Py +0.0250PF $/hr
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Solution 6.10 The first step in determining the optimal scheduling of the
generators is to construct the problem in the general form. Thus the opti-
mization statement is:

Minimize C: Py + 0.0625P7 + P, + 0.0125PF + Ps + 0.0250P3
Subject to: Py + Po + P3 — 952 =0

From this statement, the constrained cost function becomes

C*: Py+0.0625P2+ P, +0.0125PF + P3+0.0250P; — \ (Py + P> + P3 — 952)
(6.116)
Setting the derivatives of C* to zero yields the following set of linear equations:

0125 0 0 —1][A -1
0 0025 0 —1||P]| |-1
0 0 0050—1||P|~ |-t (6.117)
11 1 0][A 952

Solving equation (6.117) yields

P =112 MW
Py =560 MW
P =280 MW

A= $15/MW hr
for a constrained cost of $7,616/hr. m

This is the generation scheduling that minimizes the hourly cost of pro-
duction. The value of A is the incremental or break-even cost of production.
This gives a company a price cut-off for buying or selling generation: if they
can purchase generation for less than A, then their overall costs will decrease.
Likewise, if generation can be sold for greater than A, their overall costs will
decrease. Also note that at the optimal scheduling;:

A=1+0.125P =1+ 0.025P, = 1 + 0.050Ps (6.118)

Since A is the incremental cost for the system, this point is also called the point
of “equal incremental cost,” and the generation schedule is said to satisfy the
“equal incremental cost criterion.” Any deviation in generation from the equal
increment cost scheduling will result in an increase in the production cost C.

Example 6.11
If a buyer is willing to pay $16/MW hr for generation, how much excess gener-
ation should be produced and sold, and what is the profit for this transaction?
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Solution 6.11 From Example 6.10, the derivatives of the augmented cost
function yield the following relationships between generation and A:

PL=80\—1)
Py=40(A—1)
Py=20(A—1)

from which the equality constraint yields:
8A=1)+40(A—1)+20(A—1)—952=0 (6.119)

To determine the excess amount, the equality equation (6.119) will be aug-
mented and then evaluated at A= $16/MW hr:

8(16 — 1) +40 (16 — 1) + 20 (16 — 1) — (952 + excess) = 0 (6.120)

Solving equation (6.120) yields a required excess of 68 MW, and P, = 120
MW, P, = 600 MW, and P; = 300 MW. The total cost of generation becomes

C: Py +0.0625P + Py +0.0125P5 + P3 +0.0250PF = $8,670/hr (6.121)

but the amount recovered by the sale of generation is the amount of excess
times the incremental cost A,

68 MW x $16/MW hr = $1,088/hr

Therefore, the total cost is $8,670-1,088 = $7,580/hr. This amount is $34/hr
less than the original cost of $7,616/hr; thus, $34/hr is the profit achieved
from the sale of the excess generation at $16/MW hr. m

Figure 6.5 shows an incremental cost table for a medium size utility. The
incremental cost of generation is listed vertically along the left hand side of
the table. The various generating units are listed across the top from least
expensive to most expensive (left to right). Nuclear units are among the least
expensive units to operate and the nuclear unit Washington at the far left
can produce up to 1222 MW at an incremental cost of 7.00 $/MW hr. This
incremental cost is half of the next least expensive unit Adams at 14 $/MW
hr which is a coal unit. As the available units become increasingly more
expensive to operate, the incremental cost also increases.

Example 6.12
What is the incremental cost for the utility to produce 4500 MW?

Solution 6.12 To find the incremental cost that corresponds to 4500 MW
from the Incremental Cost Table in Figure 6.5, the maximum generation avail-
able from each unit is summed until it equals 4500 MW. This amount is
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FIGURE 6.6
Figure for Example 6.13

reached by the gas unit of Monroe 1-2. This corresponds to an incremental
cost of 28.00 $/MW hr. This is the breakeven point for 4500 MW.

If power can be purchased for less than 28.00 $/MW hr, the utility should
purchase generation. ®

The primary drawback with the equal incremental cost scheduling is that
it neglects all losses in the system. The only enforced equality constraint is
that the sum of the generation must equal the total load demand. In reality,
however, the sum of the generation must equal the load demand plus any
system losses. In the consideration of system losses, the equality constraints
must include the set of power flow equations, and the optimization process
must to be extended to the steepest descent, or similar, approach [10].

Example 6.13

Consider the three machine system shown in Figure 6.6. This system has the
same parameters as the three bus system of Example 3.9 except that bus 3 has
been converted to a generator bus with a voltage magnitude of 1.0 pu. The
total load and cost functions of the generators are the same as in Example
6.10. Using the equal cost criterion scheduling as a starting point, find the
optimal scheduling of this system considering losses.

Solution 6.13 Following the steepest descent procedure detailed in Section
6.3.2, the first step is to develop an expression for the gradient VC, where

or1 o9 [10917] " [of
ve=[5] - 5] H%] 1 5] (o122
where f is the sum of the generator costs:

fi: C1+Co+Cs =P +0.0625P7 + Py +0.0125P5 + P3 + 0.0250P;
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g is the set of load flow equations:

3
g1: 0=P— P —‘/22%3/21'008(52—51'—92521)
i=1
3
g2: 0=Py—Pr3—Vs» Vi¥sicos (05 — 0; — ai)
i=1

where Pr; denotes the active power load at bus i, the set of inputs u is the
set of independent generation settings:

u = B
= |p,
and z is the set of unknown states

=3

The generator setting P; is not an input because it is the slack bus generation
and cannot be independently set. From these designations, the various partial
derivatives required for VC' can be derived:

g 10
{%} - {0 1] (6.123)
39} % g_§;
90| = | 222 g (6.124)
[3"” l% s
where
0 ) .
8_.5;; =V (‘/IYIZ sin (52 -6 — ¢21) + V3Yi3sin (52 — 03 — (]523)) (6125)
991 VoVaYon sin (6 — 6 ,
Do5 23 328in (02 — 03 — P23) (6.126)
dg92 VaVoYon sin (6 — 6 ,
3_(52__ 3VoYag sin (03 — 02 — P32) (6.127)
0 ) .
a—‘gi = V3 (V1Yigsin (63 — 01 — ¢31) + VaYagsin (63 — d2 — ¢32)) (6.128)
and o
[ 14+0.025P,
{%} - [1+0.050PJ (6.129)
Finding the partial derivative [%} is slightly more difficult since the cost

function is not written as a direct function of x. Recall, however, that P is
not an input, but is actually a quantity that depends on z, i.e.,

Py = Vi (V1Y cos (61 — 61 — ¢11)
+ V5Yis cos ((51 — 0y — (2512) + V3Yi3 cos ((51 — 03 — (;513)) (6.130)
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Thus, using the chain rule,

af B of opP;
5= lor) |52 (6131
ViVaYigsin (61 — 02 — ¢12)

. 6.132
ViV3Yizsin (81 — 03 — ¢13) ( )

= (1+40.125P) [

From the previous example, the initial values of P, = 0.56 pu and P; = 0.28

pu are obtained from the equal incremental cost rule. Using P, = 0.56 pu

and P3; = 0.28 pu as inputs into the power flow yields the following states:

[02 03] =[0.0286 — 0.0185]in radians and P; = 0.1152. Converting the gen-

erated powers to MW and substituting these values into the partial derivatives
yields:

[Og] (10
% = _01} (6.133)
[Og] [—13.3267  9.9366
|0z | | 9.8434 —19.9219] (6.134)
[Of] [15.0000
[Ou] — _15.0000] (6.135)
[Of] —52.0136
% = 15.4018 [—155.8040] (6.136)
which yields
—0.3256
VC = [—0.4648] (6.137)
Thus, the new values for the input generation are:
Py | |560 —0.3256
[Pg] - [280} -7 [—0.4648] (6.138)

With v = 1, the updated generation is P, = 560.3 and P3 = 280.5 MW.

Already the gradient VC is very small, indicating that the generation values
from the equal incremental cost process were relatively close to the optimal
values, even considering losses. Proceeding with one more iteration yields the
final generation values for all of the generators:

P 112.6
P | = |560.0 MW
Ps 282.7

which yields a cost of $7,664/MW hr. Note that this amount is greater than
the calculated cost for the equal incremental cost function. This increase is
due to the extra generation required to satisfy the losses in the system. B

Often the steepest descent method may indicate either states or inputs lie
outside of their physical constraints. For example, the algorithm may result
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in a power generation value that exceeds the physical maximum output of the
generating unit. Similarly, the resulting bus voltages may lie outside of the
desired range (usually + 10% of unity). These are violations of the inequality
constraints of the problem. In these cases, the steepest descent algorithm must
be modified to reflect these physical limitations. There are several approaches
to account for limitations and these approaches depend on whether or not the
limitation is on the input (independent) or on the state (dependent).

6.4.1.1 Limitations on Independent Variables

If the application of the steepest descent algorithm results in an updated
value of input that exceeds the specified limit, then the most straightforward
method of handling this violation is simply to set the input state equal to its
limit and continue with the algorithm except with one less degree of freedom.

Example 6.14
Repeat Example 6.13 except that the generators must satisfy the following
limitations:

80 < P <1200 MW
450 < P, <750 MW
150 < P3 <250 MW

Solution 6.14 From the solution of Example 6.13, the output of generator
3 exceeds the maximum limit of 0.25 pu. Therefore after the first iteration
in the previous example, P5 is set to 0.25 pu. The new partial derivatives
become:

:%: _ [(1)] (6.139)
% = same (6.140)
:%: = [140.025P) (6.141)
:Z_ch: — same (6.142)

From the constrained steepest descent, the new values of generation become:

P 117.1
P, | = |588.3 MW
Ps 250.0
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with a cost of $7,703/MW hr which is higher than the unconstrained cost of
generation of $7,664/MW hr. As more constraints are added to the system,
the system is moved away from the optimal operating point, increasing the
cost of generation. m

6.4.1.2 Limitations on Dependent Variables

In many cases, the physical limitations of the system are imposed upon states
that are dependent variables in the system description. In this case, the in-
equality equations are functions of x and must be added to the cost function.
Examples of limitations on dependent variables include maximum line flows
or bus voltage levels. In these cases, the value of the states cannot be inde-
pendently set, but must be enforced indirectly. One method of enforcing an
inequality constraint is to introduce a penalty function into the cost function.
A penalty function is a function that is small when the state is far away from
its limit, but becomes increasingly larger the closer the state is to its limit.
Typical penalty functions include:

p(h) = e k>0 (6.143)
p(h) = 2®e" n k>0 (6.144)
p(h) = az®" e +be" n k a,b>0 (6.145)

and the cost function becomes
C*: Clu,x) + AT g(u, ) + p (h(u, z) — K™ (6.146)

This cost equation is then minimized in the usual fashion by setting the ap-
propriate derivatives to zero. This method has the advantage of simplicity of
implementation, but also has several disadvantages. The first disadvantage is
that the choice of penalty function is often a heuristic choice and can vary by
application. A second disadvantage is that this method cannot enforce hard
limitations on states, i.e., the cost function becomes large if the maximum is
exceeded, but the state is allowed to exceed its maximum. In many applica-
tions this is not a serious disadvantage. If the power flow on a transmission
line slightly exceeds its maximum, it is reasonable to assume that the power
system will continue to operate, at least for a finite length of time. If, how-
ever, the physical limit is the height above ground for an airplane, then even a
slightly negative altitude will have dire consequences. Thus the use of penalty
functions to enforce limits must be used with caution and is not applicable
for all systems.

Example 6.15

Repeat Example 6.13, except use penalty functions to limit the power flow
across line 2-3 to 0.4 per unit.
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Solution 6.15 The power flow across line 2-3 in Example 6.13 is given by

Pa3 = V3 V3Ya3 cos (82 — 03 — ¢ha3) — Vi Yog cos a3 (6.147)
= 0.467 per unit

If Py3 exceeds 0.4 per unit, then the penalty function

p(h) = (1000V3V5Ya5 cos (52 — 85 — dag) — 1000V Yag cos dos — 400)°
(6.148)
will be appended to the cost function. The partial derivatives remain the

same with the exception of [%} which becomes:

of| _ 105 ] [0~ of | [0Pa3

[%} B {3131] [‘ﬁ} - [31323] [ Ox ] (6.149)
ViVaYigsin (01 — 02 — ¢1,2)]

ViVaYizsin (81 — 03 — ¢1,3)

= (1+0.125P,) [

—V2V3Yas sin (62 — 03 — ¢a3)

+2 (Pys — 400) { Vo VYo i (3 — ds — 6} } (6.150)

Proceeding with the steepest gradient algorithm iterations yields the final
constrained optimal generation scheduling:

P 128.5
Py | = 14762 MW
Ps 349.9

and Py3 = 400 MW. The cost for this constrained scheduling is $7,882/MW
hr which is slightly greater than the non-constrained cost. ®

In the case where hard limits must be imposed, an alternate approach to
enforcing the inequality constraints must be employed. In this approach, the
inequality constraints are added as additional equality constraints with the
inequality set equal to the limit (upper or lower) that is violated. This in
essence introduces an additional set of Lagrangian multipliers. This is often
referred to as the dual variable approach, because each inequality has the
potential of resulting in two equalities: one for the upper limit and one for
the lower limit. However, the upper and lower limit cannot be simultaneously
violated; thus, out of the possible set of additional Lagrangian multipliers
only one of the two will be included at any given operating point and thus
the dual limits are mutually exclusive.

Example 6.16
Repeat Example 6.15 using the dual variable approach.

Solution 6.16 By introducing the additional equation
Py3 = Vo V3Ya3 cos (62 — 63 — haz) — Vi Yoz cos oz = 0.400 per unit (6.151)
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to the equality constraints adds an additional equation to the set of g(z).
Therefore an additional unknown must be added to the state vector z to yield
a solvable set of equations (three equations in three unknowns). Either Pgo
or Pgs can be chosen as the additional unknown. In this example, Pgs will
be chosen. The new system Jacobian becomes:

991 9g1 Og1
Or1 Oxo Oxs
@ _ gﬂ gﬂ gﬂ (6.152)
Ox 9ga Ogs Dgs
Oz1 Oxy Ozs
where
9] . i
B—;ii = Vo (ViYizsin (62 — 61 — ¢21) + V3Yi3sin (62 — d3 — ¢23))
0 .
8_91 = —V2V3Y39sin (02 — 05 — ¢a3)
T2
891
— = 0
8x3
P .
8—92 = —V3V,Yag sin (03 — d2 — ¢32)
T1
9] . i
3—532 = VaV1Yizsin (65 — 61 — ¢31) + VaYassin (03 — 02 — ¢32)
892
" = 1
8x3
0 .
5—93 = —V2V3Yag sin (02 — d5 — ¢a3)
T
0 .
8—93 = VaV3Yag sin (62 — d5 — ¢a3)
2
993 _
8333 =0
and
1
0
991 _fol.  |22] =14 0.025P0)

Similar to Example 6.13, the chain rule is used to obtain [%}:

ox

[ﬁ

] N [8?32} [aggl} + [33323} [8553] (6.153)

ViVaYigsin (01 — 02 — ¢12)
= (1 + 0.125PG1) Vl‘/gylg, sin (51 — (53 — (2513) + (1 + 005()ng) X
0
V3VaY35 sin (53 — 0y — ¢>32)
—V3 (ViYigsin (03 — 61 — ¢31) + VaYagsin (03 — 62 — ¢32)) | (6.154)
0
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Substituting these partial derivatives into the expression for VC' of equation
(6.122) yields the same generation scheduling as Example 6.15. B

6.4.2 State Estimation

In power system state estimation, the estimated variables are the voltage
magnitudes and the voltage phase angles at the system buses. The input to
the state estimator is the active and reactive powers of the system, measured
either at the injection sites or on the transmission lines. The state estimator is
designed to give the best estimates of the voltages and phase angles minimizing
the effects of the measurement errors. Another consideration for the state
estimator is to determine if a sufficient number of measurements are available
to fully estimate the power system. This is the notion of system observability.

A set of specified measurements of a power system is said to be observable
if the entire state vector of bus voltage magnitude and phase angles can be
estimated from the set of available measurements. An unobservable system
is one in which the set of measurements do not span the entire state space.
The power system is observable if the matrix H, in equation (6.47) has rank
n (full rank), where the number of measurements m is greater than or equal
to the number of system states n. A redundant measurement is one whose
addition to the measurement does not increase the rank of the matrix H,.

The observability of a power system can be determined by examining the
measurement, set and the structure of the power system. A tree is a set of
measurements (either bus or line) that spans the entire set of power system
buses. In other words, by graphically connecting the buses and lines that
contribute to the set of measurements, the entire set of system buses can
be connected by a single connected graph. A power system can be made
observable by adding measurements at those lines that will connect disjoint
trees.

Example 6.17
The SCADA system for the power network shown in Figure 6.7 reports the
following measurements and variances:

z; state measurement variance (o2)
1 Vs 0.975 0.010
2  Pi3 0.668 0.050
3 Qa2 -0.082 0.075
4 P -1.181 0.050
5 Qs -0.086 0.075

Estimate the power system states and use the chi-square test of inequality
with o = 0.01 to check for the presence of bad data in the measurements.
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FIGURE 6.7
Example power system

Solution 6.17 The first step in the estimation process is to identify and enu-
merate the unknown states. In this example, the unknowns are [x; 29 xg]T =

[02 d3 Vg]T. After the states are identified, the next step in the estimation
process is to identify the appropriate functions h(x) that correspond to each
of the measurements. The nonlinear function that is being driven to zero to
minimize the weighted error is

F(zx)=HIR [z —h(z)] =0 (6.155)

where the set of z — h(x) is given by

= P13 — (VizsYis cos (—a2 — ¢13) — VY3 cos di3)
= Qa1 — (VoW1 Yar sin (21 — ¢21) + V5 Ya1 sin ¢a1)

+ 23Y33 COS ¢33)
z5 — hs(x) = Q2 — (V2V1Y21 sin (z1 — ¢21) — Vi Yoo sin oo
+ VawsYagsin (z1 — 22 — ¢23))

and the matrix of partial derivatives for the set of functions (6.155) is H, =:

0 0 1
0 VizsYissin (—1‘2 — ¢13) V1Yi3 cos (—CCQ — ¢13)
V1VaYa1 cos (x1 — ¢21) 0 0
x3V2Y32sin (r2 — o1 — ¢32) —x3V1Y31sin (22 — ¢31) V1Y31 cos (x2 — ¢31)

—x3V2Y32 sin (w2 —x1 —¢32) +V2Y32 cos (z2 —x1—¢32)
+2x3Y33 cos ¢33
ViVaYai cos (w1 — ¢21)  —VawsYaz cos (21 —x2—¢p23) VaYassin(z1 — z2 — ¢o3)
+Vax3Ya23 cos (@1 —x2 — P23)

(6.156)

This matrix has rank 3; therefore, this set of measurements spans the ob-
servable space of the power system.
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The covariance matrix of the measurements is

_ 1
0.0102
0.0502 1
o (6.157)
0.0502
0.0752

The Newton-Raphson iteration to solve for the set of states x that minimize
the weighted errors is:

[Hg (a:k) R7'H, (xk)} [xk_l - xk} =HT (xk) R [z— h(a:k)} (6.158)

x

Iteration 1

The initial condition for the state estimation solution is the same flat start
as for the power flow equations; namely, all angles are set to zero and all
unknown voltage magnitudes are set to unity. The measurement functions
h(z) evaluated at the initial conditions are

1.0000
0.0202

h(2%) = | —0.0664
—0.0198

—0.1914

The matrix of partials evaluated at the initial condition yields

0 0 1.0000
0 —10.0990 —1.0099
H? = | —0.2257 0 0

x

—9.9010 20.0000 1.9604
—1.2158  0.9901 —9.9010

The nonlinear functions (6.155) are

0.5655
F(2°) = | —1.4805
—0.2250

The incremental updates for the states are

—0.0119
Azt = | —0.0625
—0.0154
leading to the updated states
53 —0.0119
83 | = | —0.0625

Vi 0.9846
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where o and 03 are in radians. The error at iteration 0 is
e¥ =1.4805

Iteration 2
The updated values are used to recalculate the Newton-Raphson iterations:

0.9846
0.6585

h(z') = | —0.0634
—1.1599

—0.0724

The matrix of partials is:

0 0 1.0000
0 —9.9858 —0.3774

H! = | —0.2660 0 0
—9.6864 19.5480 0.7715
—0.7468  0.4809 —9.9384

The nonlinear function evaluated at the updated values yields:
0.0113
F(2') = | —0.0258
0.0091

The incremental updates for the states are

0.0007
Az? = | —0.0008
0.0013
leading to the updated states
53 —-0.0113
5§ = | —0.0633
V}? 0.9858
The error at iteration 1 is
el =0.0258

The iterations are obviously converging. At convergence, the states that
minimize the weighted measurement errors are

—0.0113
= | —0.0633
0.9858
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To check for the presence of bad data, the weighted sum of squares of the
measurement errors are compared to the chi-square distribution for £ = 2 and
« = 0.01. The weighted sum of squares is

5
1
=y — (7 — hi(x))?
i=1 7
(~0.0108)>  (0.0015)2  (~0.0184)>  (0.0008)2  (—0.0001)>
©0.0102 0.0502 0.0752 0.0502 0.0752
= 1.2335

This value is less than x2,0.01 = 9.21; therefore, the data set is good and does
not contain any spurious measurements.
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FIGURE 6.8
Load curve for Problem 1

6.5 Problems

1. The fuel costs for a three-unit plant are given by

Fy :173.61 + 8.670P; + 0.00230P% $/MW hr
F, : 180.68 + 9.039P, + 0.00238PF $/MW hr
Fy :182.62 + 9.190P3 + 0.00235PF $/MW hr

The daily load curve for the plant is given in Figure 6.8. Obtain and
sketch the optimal power generated by each unit and the plant’s incre-
mental cost of power delivered (\).

2. Use the method of least squares to find the “best fit” coefficients ¢y and
c1 in the following function

flx)=co+arz
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for the following measured data:

f(z)

21
0.9
0.6
0.6
0.9

N O W R

3. Use the method of least squares to find the “best fit” coefficients aq, a1,
and as in the following function

f@) + a si 2mt + az co 2mt
= m — S ——
an aiq 12 as S 12

for the following measured data:

tf()
0 1.0
2 16
4 14
6 0.6
8 0.2

10 0.8

This function describes the movement of the tide with a 12-hour period.

4. Minimize —7x; — 3x2 + x3 subject to the constraints

T, + 22+ 23 <15
2x1 — 3x2 +x3 < 10
x1—5x2—x3§0

z1,T2,73 > 0

(a) Using the simplex method
(b) Using the Primal Affine method with a = 0.9.

Both methods should be augmented with slack variables x4, x5, ¢ and
initiated with the feasible vector 20 = [1 11 1210 5]T.

5. Using the steepest descent method, minimize x? + 23 subject to the

constraint
x} + 22172+ 325 —1=0

6. Find the minimum of

C: x%—l—x%—l—ulxl—i—ugxg—l—l
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+
PLl

FIGURE 6.9
3 bus system

(a) subject to:

(b) subject to:

(¢c) subject to:

using the penalty function f(x2) = ae

x1 cos(xa) + 2 — uy cos(x1)

T — T + 3us

x1 cos(xa) + 23 — uy cos(x)
T, — T + 3us
U Z —08

x1 cos(xa) + 23 — uy cos(x)
T, — T + 3us
x2 < 0.30

b(z2—c)

positive constants and c¢ is the function offset.
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, where a and b are

Use an initial guess of 2° = [0 0]" and «® = [0 0" and a v = 0.05. You
might want to experiment with other values of v as well. Your stopping
criterion should be [|[VC|| < 0.01.

7. Repeat Problem 6 using the SQP method.

8. Consider the system shown in Figure 6.9. The bus and line data are

given below:
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Line | R X B
1-2 1 0.01 | 0.1 |0.050
1-3 10.05 | 0.1 |0.025
2-3 1 0.05( 0.1 |0.025
Bus |V| PL QL
1 1.00 | 0.35| 0.10
2 1.02 | 0.40 | 0.25
3 1.02 1 0.25 | 0.10

The fuel costs for the generators are:
Fy: Pg, +15P%,
Fy:2Pg, + P3,
F3:2.5Pg, +0.5P3,

(a) Using the equal incremental cost criterion, find the optimal schedul-
ing for the units (remember that this method neglects system
losses).

(b) Using your answer for part (a) as the initial control vector, use
the steepest descent method to find the optimal scheduling for this
system, which considers system losses.

(c) Now assume the following limits are imposed:
Fy:Pg, +15P% 0< P <06
Fy:2Pg, + P4, 0< Pg, <04
F3:25Pg, +0.5P%, 0< Pg, <0.1
Repeat part (b).

(d) Interpret your results relating the generator settings to the Cost
functions.

9. For the system shown in Figure 6.9, the following measurements were

obtained:
Vs 1.04
V3 0.98
Po1 0.58
Pgse 030
Pgsz  0.14
Pis 0.12
Py —0.04
Pis 0.10

where o}, = (0.01),03,_ = (0.015)*, and 012%_ = (0.02)2.
Estimate the system states, the error, and test for bad data using the
chi-square data below using o = 0.01.
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FEigenvalue Problems

Small signal stability is the ability of a system to maintain stability when sub-
jected to small disturbances. Small signal analysis provides valuable informa-
tion about the inherent dynamic characteristics of the system and assists in
its design, operation, and control. Time domain simulation and eigenanalysis
are the two main approaches of studying system stability.

Eigenanalysis methods are widely used to perform small signal stability
studies. The dynamic behavior of a system in response to small perturbations
can be determined by computing the eigenvalues and eigenvectors of the sys-
tem matrix. The locations of the eigenvalues can be used to investigate the
system’s performance. In addition, eigenvectors can be used to estimate the
relative participation of the respective states in the corresponding disturbance
modes.

A scalar ) is an eigenvalue of an n x n matrix A if there exists a nonzero
n X 1 vector v such that

Av = v (7.1)

where v is the corresponding right eigenvector. If there exists a nonzero vector
w such that
wl A = w? (7.2)

then w is a left eigenvector. The set of all eigenvalues of A is called the spec-
trum of A. Normally the term “eigenvector” refers to the right eigenvector
unless denoted otherwise. The eigenvalue problem in equation (7.1) is called
the standard eigenvalue problem. Equation (7.1) can be written as

(A= A)v=0 (7.3)

and thus is a homogeneous system of equations for z. This system has a
non-trivial solution only if the determinant

det (A — M) =0

The determinant equation is also called the characteristic equation for A and
is an n-th degree polynomial in A. The eigenvalues of an n x n matrix A are
the roots of the characteristic equation

N e N e N =0 (7.4)

Therefore, there are n roots (possibly real or complex) of the characteristic
equation. Each one of these roots is also an eigenvalue of A.

243
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7.1 The Power Method

The power method is one of the most commmon methods of finding the domi-
nant eigenvalue of the n x n matrix A. The dominant eigenvalue is the largest
eigenvalue in absolute value. Therefore if A1, Ao, ..., A\, are eigenvalues of A,
then A; is the dominant eigenvalue of A if

[A1] > |\ (7.5)

foralli=2,...,n.

The power method is actually an approach to finding the eigenvector v,
corresponding to the dominant eigenvalue of the matrix A. Once the eigen-
vector is obtained, then the eigenvalue can be extracted from the Rayleigh
quotient:

(Av,v)
(v, v)

The approach to finding the eigenvector vy is an interative approach. There-
fore, from an initial guess vector v°, a sequence of approximations v* is con-
structed which hopefully converges as k goes to co. The iterative algorithm
for the power method is straightforward:

)\:

(7.6)

The Power Method
1. Let £ = 0 and choose v° to be a non-zero n x 1 vector.
2. whktl = Ayk

3. st = k]

E+1 _ wht?
4.’U+ = oFFT

5. if [[v*+! — v¥|| < ¢ then done. Else, k = k + 1, go to Step 2.

The division by the norm of the vector in Step 4 is not a necessary step,
but it keeps the size of the values of the eigenvector close to 1. Recall that a
scalar times an eigenvector of A is still an eigenvector of A, therefore scaling
has no adverse consequence. However, without Step 4 and o = 1 for all k,
the values of the updated vector may increase or decrease to the extent that
the computer accuracy is affected.

Example 7.1
Use the power method to find the eigenvector corresponding to the dominant
eigenvalue of the following matrix:
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Solution 7.1 Start with the initial guess v = [1 1]7. Then

wh = Ax00 = [_g]

o' = ||lw'|| = 6.4031

1 [ 0.6247
—0.7809

The second iteration follows:

WP Aol — { 5.3099}

—7.3402
o = ||w?| = 9.0594

» [ 0.5861
—0.8102

Continuing to convergence yields the eigenvalue:

. { 0.5851}

~ | —0.8110

From the eigenvector, the corresponding eigenvalue is calculated

[0.5851 —0.8110] { 6 —2} [ 0.5851

-8 3 —0.8110] _ 87720

A p—
0.5851}

= 8.7720

[0.5851 —0.8110] {—0 o110

which is exactly the largest eigenvalue of A (the smaller eigenvalue is 0.2280).
|

To see why the power method converges to the dominant eigenvector, let
the initial guess vector 1v° be expressed as the linear combination:

’UO = i ﬂivi (77)
i=1

where v; are the actual eigenvectors of A and the coefficients (§; are chosen to
make equation (7.7) hold. Then applying the power method (without loss of
generality it can be assumed that o = 1 for all k) yields

’Uk+1 = A’Uk = AQ’Uk_l = ... = Ak+11}0

n n k
_ AL g4, = 2\FtHL ﬁ o s
= Z i Bivi = 1 Brur + Z N Bivi
1=2

=1
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Because
i

)\—1 <1 i:2,...,n

then as k successively increases, these terms go to zero, and only the compo-
nent corresponding to vy is left.

The power method will fail if there are two largest eigenvalues of the same
absolute magnitude. Recall that the eigenvalues of a real matrix A are in
general complex and occur in conjugate pairs (which necessarily have the
same absolute value). Therefore if the largest eigenvalue of A is not real, then
the power method will certainly fail to converge. For this reason, it is sensible
to apply the power method only to matrices whose eigenvalues are known to
be real. One class of real eigenvalue matrices are symmetric matrices.

There are also cases in which the power method may not converge to the
eigenvector corresponding to the dominant eigenvalue. This would occur in
the case in which $; = 0. This implies that the initial guess v° contains
no component of the eigenvector v;. In this case, the method will converge
to the eigenvector contained in the decomposition of v° of the next largest
eigenvalue.

The rate of convergence of the power method is determined by the ratio
|§—f| Thus if |Az] is only slightly smaller than |A;|, then the power method
will converge slowly and a large number of iterations will be required to meet
the required accuracy.

There are several extensions to the power method. For example, if instead of
the dominant eigenvalue, the smallest eigenvalue was desired, then the power
method can be applied to A~!. Since the eigenvalues of A~! are ﬁ, cee A%’
the inverse power method should converge to /\%

Another extension is the spectral shift. This approach uses the fact that the
eigenvalues of A — al are A\; — a, ..., A\, —a. Thus having computed the first
eigenvalue A1, the power method can be reapplied using the shifted matrix
A — A1I. This reduces the first eigenvalue to zero and the power method now
converges to the largest in absolute value of Ao — Ay, ..., A\, — A1,

7.2 The QR Algorithm

Many methods for solving the eigenvalue problem are based on a sequence of
similarity transformations with orthogonal matrices. Thus, if P is any non-
singular matrix, then the matrices A and PAP~! have the same eigenvalues.
Furthermore, if v is an eigenvector of A, then Puv is an eigenvector of PAP™!.
If the matrix P is othogonal, then the condition of the eigenproblem is not
affected. This is the basis for the similarity transformation methods.
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The QR method [20], [52], [53] is one of the most widely used decompo-
sition methods for calculating eigenvalues of matrices. It uses a sequence of
orthogonal similarity transformations [13] [28] such that A = Ay, A3, As, . ..
is computed by

A =QiR;, RQ;=A;11, 1=0,1,2,...,

Similar to the LU factorization, the matrix A can also be factored into two
matrices such that
A=QR (7.8)
where @) is a unitary matrix and R is an upper triangular matrix. The matrix
Q is unitary if
QA" =Q Q=1 (7.9)
where (%) denotes complex conjugate transpose.
Examples of unitary matrices are

0, = [(1) (1)] Q5 = |:COS6‘ —sin@]

sinf cos6

It also follows that the inverse of a unitary matrix is also its conjugate trans-
pose, i.e.,

Q—l — Q*
This decomposition yields the column vectors [a1, as, . . ., a,] of A and column
vectors [q1, G2, - - ., qn] of @ such that

k
ak:kaqi, k=1,....n (7.10)
i=1
The column vectors a1, as,...,a, must be orthonormalized from the left to
right into an orthonormal basis q1,q2, ..., ¢n-

In the implementation of the QR algorithm, it is common practice to trans-
form A into a Hessenberg matrix H having the same eigenvalues and then
apply the QR matrix to H. In the end, the matrix becomes upper triangular
and the eigenvalues can be read off of the diagonal. A Hessenberg matrix is
essentially an upper triangular matrix with one extra set of non-zero elements
directly below the diagonal. The reason for reducing A to a Hessenberg ma-
trix is that this greatly reduces the total number of operations required for
the QR algorithm.

The Householder method is one method used to reduce A to a Hessenberg
matrix. For each n x n matrix A, there exist n — 2 Householder matrices
Hy,H>,...,H, 5, such that for

Q=H, »...HH;

the matrix

P=Q"AQ
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is a Hessenberg matrix [27]. A matrix H is a Householder matrix if

vv*

H=1-2

v*v
Note that Householder matrices are also unitary matrices. The vector v is

chosen to satisfy
V; :ai:lzei ||ai|\2 (711)

where the choice of sign is based upon the requirement that ||v||2 should not
be too small, e; is the i** column of I, and a; is the i** column of A.

Example 7.2
Find the QR decomposition of the matrix A:
1348
2123
A= 4358
9274

Solution 7.2 The first transformation will be applied to zero out the first
column of A below the subdiagonal, thus

v1 = ay + ey [laxll,

[1 1
2 0
=14 + 10.0995 0
19 0
[11.0995
| 2.0000
~ | 4.0000
| 9.0000
leading to
Hy =1-221
(viv1)
[1000 11.0995
0100 2 2.0000

= loo10| " 3311990 | Loooo | [11-0995 20000 4.00009.0000]

10001 9.0000

[—0.0990 —0.1980 —0.3961 —0.8911
—0.1980 0.9643 —0.0714 —0.1606
—0.3961 —0.0714 0.8573 —0.3211

| —0.8911 —0.1606 —0.3211  0.2774
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and
—10.0995 —3.4655 —9.0103 —8.1192

0 —0.1650 —0.3443 0.0955
0 0.6700 0.3114 2.1910
0 —3.2425 —3.5494 —9.0702

H, A=

249

The second iteration will operate on the part of the transformed matrix

that excludes the first column and row. Therefore

az + ez [|az|,

[—0.1650] 1
= | 0.6700| +3.3151 |0
| —3.2425 | 0

3.1501]
= | 0.6700
| —3.2425 |

V2

which results in

V2V
(v3v2)
1 0 0 0
0 0.0498 —0.2021 0.9781

0 —0.2021 0.9570 0.2080
0 0.9781 0.2080 —0.0068

Hy=1-2

and
—10.0995 —3.4655 —9.0103 —8.1192

0 —3.3151 —3.5517 —9.3096
0 0 —-0.3708 0.1907
0 0 —0.2479 0.6108

HyH A=

Continuing the process yields

0.0752
| —0.2479

[10 0 0
01 0 0
000.8313 0.5558
1 000.5558 —0.8313

V3 =

Hs =

which results in

—10.0995 —3.4655 —9.0103 —8.1192
0 —3.3151 —3.5517 —9.3096
0 0 —0.4460 0.4980
0 0 0 —0.4018

R=HsH.H, A=
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and

—0.0990 —0.8014 —0.5860 —0.0670
—0.1980 —0.0946 0.2700 —0.9375
—0.3961 —0.4909 0.7000 0.3348
—0.8911 0.3283 —0.3060 0.0670

Q= H\HyHs =

It can be verified that A = QR and further that Q* = Q. m

The elimination by QR decomposition can be considered as an alternative to
Gaussian elimination. However, the number of multiplications and divisions
required is more than twice the number required for Gaussian elimination.
Therefore QR decomposition is seldom used for the solution of linear systems,
but it does play an important role in the calculation of eigenvalues.

Although the eigenvalue problem gives rise to a simple set of algebraic
equations to determine the solution to

det (A— X)) =0

the practical problem of solving this equation is difficult. Computing the roots
of the characteristic equation or the nullspace of a matrix is a process that is
not well suited for computers. In fact, no generalized direct process exists for
solving the eigenvalue problem in a finite number of steps. Therefore iterative
methods for calculation must be relied upon to produce a series of successively
improved approximations to the eigenvalues of a matrix.

The QR method is commonly used to calculate the eigenvalues and eigenvec-
tors of full matrices. As developed by Francis [13], the QR method produces
a series of similarity transformations

Ay = QpAr—1Qr QrQr =1 (7.12)

where the matrix Ay is similar to A. The QR decomposition is repeatedly per-
formed and applied to A as the subdiagonal elements are iteratively driven to
zero. At convergence, the eigenvalues of A in descending order by magnitude
appear on the diagonal of Ay.

Example 7.3
Find the eigenvalues and eigenvectors of the matrix of Example 7.2.

Solution 7.3 The first objective is to find the eigenvalues of the matrix A
using the QR method. From Example 7.2, the first QR factorization yields
the Q¢ matrix

—0.0990 0.8014 0.5860 —0.0670

1 —0.1980 0.0946 —0.2700 —0.9375
Qo = —0.3961 0.4909 —0.7000 0.3348
—0.8911 —0.3283 0.3060 0.0670
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Using the given A matrix as Ag, the first update A; is found by

A1 = QpA0Qo
12.4902 —10.1801 —1.1599 0.3647
—10.3593 —0.9987 —0.5326 —1.2954
0.2672  0.3824 —0.4646 0.1160
0.3580  0.1319 —0.1230 —0.0269

The QR factorization of A; yields

—0.7694 —0.6379 —0.0324 —0.0006

_ 0.6382 —0.7660 —0.0733  0.0252

Qi = —0.0165 0.0687 —0.9570 —0.2812
—0.0221 0.0398 —0.2786 0.9593

and the A matrix becomes

Az = QTA1Q:
17.0913 4.8455 —0.2315 —1.0310
4.6173 —5.4778 —1.8116 0.6064
—0.0087 0.0373 —0.5260 —0.1757
0.0020 —0.0036 0.0254 —0.0875

Note that the elements below the diagonals are slowly decreasing to zero. This
process is carried out until the final A matrix is obtained:

18.0425 0.2133 —0.5180 —0.9293
0—-6.4172 —1.8164 0.6903
0 0 —0.5269 —0.1972
0 0 0 —0.0983

A, = (7.13)

The eigenvalues are on the diagonals of A, and are in decreasing order by
magnitude. Thus the eigenvalues are

18.0425
—6.4172
—0.5269
—0.0983

A, 4=

The next step is to find the eigenvectors associated with each eigenvalue.
Recall that

for each eigenvalue and corresponding eigenvector ¢ = 1,...,n. Equation
(7.14) may also be written as

A’Ui - )\ivi =0



252 Computational Methods for Electric Power Systems

In other words, the matrix defined by A — A\;I is singular; thus, only three of
its rows (or columns) are independent. This fact can be used to determine
the eigenvectors once the eigenvalues are known. Since A — A;I is not of full
rank, one of the elements of the eigenvector v; can be chosen arbitrarily. To
start, partition A — \; I as

A_)\ZI: |: all a1,2n :|

a2n,1 A2n,2n

where a1; is a scalar, a1 25, is a 1 X (n — 1) vector, agy,1 is a (n —1) x 1 vector,
and agp, 2, 1s an (n — 1) x (n — 1) matrix of rank (n —1). Then let v;(1) =1
and solve for the remaining portion of the eigenvector as

v;(2)

043) = —a27nl72na2n)1vi(l) (7.15)

vi(n)

Now update v;(1) from
v;(2)
v;(3)
v (1) = _a_na2n’l * .

vi(n)

Then the eigenvector corresponding to A; is

Ui(l)
UZ(Z)

V; =
v;(n)
The last step is to normalize the eigenvector; therefore,
Vi

v =
o

Thus, for the vector of eigenvalues

A = [18.0425 —6.4172 —0.5269 —0.0983 |

the corresponding eigenvectors are:

0.4698 0.6158 0.3673 0.0932
0.2329 0.0539 —0.5644 0.9344 -
0.5800 | 7| 0.2837 |’ |—0.5949 |’ [ —0.2463

0.6234 —0.7330 0.4390 —0.2400
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7.2.1 Shifted QR

The QR iterations can converge very slowly in many instances. However, if
some information about one or more of the eigenvalues is known a priori,
then a variety of techniques can be applied to speed up convergence of the
iterations. One such technique is the shifted QR method, in which a shift o
is introduced at each iteration such that the QR factorization at the k** is
performed on

Ak — O’I = QkRk

and
Apy1 = Qf (Ax —0l)Qr + 0l

If o is a good estimate of an eigenvalue, then the (n,n — 1) entry of Ay
will converge rapidly to zero, and the (n,n) entry of Ay will converge to the
eigenvalue closest to 0. Once this has occurred, an alternate shift can be
applied.

Example 7.4
Repeat Example 7.3 using shifts.

Solution 7.4 Start with using a shift of ¢ = 15. This is near the 18.0425 eigen-
value; so, convergence to that particular eigenvalue should be rapid. Starting
with the original A matrix as Ag, the QR factorization of Ay — oI yields

—0.8124 0.0764 0.2230 0.5334

_ 0.1161 —0.9417 —0.0098 0.3158
@o = 0.2321 0.2427 —0.7122 0.6164
0.5222 0.2203 0.6655 0.4856

and the update Ay = Qf (Ao —ol) Qo+ 0ol

—4.9024 0.8831 —1.6174 2.5476
—0.2869 0.0780 —0.1823 1.7775
—2.9457 0.5894 —1.5086 2.3300

2.5090 1.0584 3.1975 17.3330

A =

The eigenvalue of interest (A = 18.00425) will now appear in the lower right
corner since as the iterations progress Agt1(n,n) — o will be the smallest
diagonal in magnitude. Recall that the eigenvalues are ordered on the diagonal
from largest to smallest and since the largest eigenvalue is “shifted” by o,
it will now have the smallest magnitude. The convergence can be further
increased by updating o at each iteration, such that ox11 = Agy1(n,n). The
iterations proceed as in Example 7.3. B
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7.2.2 Deflation

The speed of convergence of the QR method for calculating eigenvalues de-
pends greatly on the location of the eigenvalues with respect to one another.
The matrix A — oI has the eigenvalues \; — o for i = 1,...,n. If o is chosen
as an approximate value of the smallest eigenvalue \,,, then A\, — o becomes
small. This will speed up the convergence in the last row of the matrix, since

[An — 0

— <1
|)‘n—1 - U|

Once the elements of the last row are reduced to zero, the last row and column
of the matrix may be neglected. This implies that the smallest eigenvalue is
“deflated” by removing the last row and column. The procedure can then be
repeated on the remaining (n—1) x (n—1) matrix with the shift o chosen close
to Ap—1. Using the shift and deflation in combination can significantly improve
convergence. Additionally, if only one eigenvalue is desired of a particular
magnitude, this eigenvalue can be isolated via the shift method. After the
last row has been driven to zero, the eigenvalue can be obtained and the
remainder of the QR iterations abandoned.

7.3 Arnoldi Methods

In large interconnected systems, it is either impractical or intractable to find
all of the eigenvalues of the system state matrix due to restrictions on com-
puter memory and computational speed. The Arnoldi method has been de-
veloped as an algorithm that iteratively computes k eigenvalues of an n x n
matrix A, where k is typically much smaller than n. This method therefore
bypasses many of the constraints imposed by large matrix manipulation re-
quired by methods such as the QR decomposition. If the k eigenvalues are
chosen selectively, they can yield rich information about the system under
consideration, even without the full set of eigenvalues. The Arnoldi method
was first developed in [2], but suffered from poor numerical properties such
as loss of orthogonality and slow convergence. Several modifications to the
Arnoldi method have overcome these shortcomings. The Modified Arnoldi
Method (MAM) has been used frequently in solving eigenvalue problems in
power system applications [29], [51]. This approach introduced precondition-
ing and explicit restart techniques to retain orthogonality. Unfortunately
however, an explicit restart will often discard useful information. The restart
problem was solved by using implicitly shifted QR steps [45] in the Implicitly
Restarted Arnoldi (IRA) method. Several commercial software packages have
been developed around the IRA method, including the well known ARPACK
and the Matlab speig routines.
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The basic approach of the Arnoldi method is to iteratively update a low
order matrix H whose eigenvalues successively approximate the selected eigen-
values of the larger A matrix, such that

AV =VH;, V'V=I (7.16)

where V' is an n X k matrix and H is a k X k Hessenberg matrix. As the
method progresses, the eigenvalues of A are approximated by the diagonal
entries of H yielding

HV, =V, D (7.17)

where V; is a k x k matrix whose columns are the eigenvalues of H (approxi-
mating the eigenvectors of A) and D is a k x k matrix whose diagonal entries
are the eigenvalues of H (approximating the eigenvalues of A). The Arnoldi
method is an orthogonal projection method onto a Krylov subspace.

The Arnoldi procedure is an algorithm for building an orthogonal basis of
the Krylov subspace. One approach is given as:

The k-step Arnoldi Factorization
Starting with a vector vy of unity norm, for j = 1,..., k compute:

1. H(i,j) = vl Av; fori=1,...,j
wj; = AUj — 23:1 H(Z,j)vl

H(j +1,5) = lwll

If H(j+1,5) = 0, then stop

A B

W
Vitl = HGAL)
At each step, the algorithm multiplies the previous Arnoldi vector v; by

A and then orthonormalizes the resulting vector w; against all previous v;’s.
The k-step Arnoldi factorization is shown in Figure 7.1, and is given by

AV, = Vi Hy, + wrel (7.18)

The columns V' = [v1, va,...,vx] form an orthonormal basis for the Krylov
subspace and H is the orthogonal projection of A onto this space. It is desir-
able for ||wg|| to become small because this indicates that the eigenvalues of H
are accurate approximations to the eigenvalues of A. However, this “conver-
gence” often comes at the price of numerical orthogonality in V. Therefore,
the k-step Arnoldi factorization is “restarted” to preserve orthogonality.

Implicit restarting provides a means to extract rich information from very
large Krylov subspaces while avoiding the storage and poor numerical proper-
ties associated with the standard approach. This is accomplished by continu-
ally compressing the information into a fixed size k-dimensional subspace, by
using a shifted QR mechanism. A (k + p)-step Arnoldi factorization

AVitp = VipHitp + Wigpeiy, (7.19)
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FIGURE 7.1
A k-step Arnoldi factorization
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FIGURE 7.2
A (k + p)-step Arnoldi factorization

is compressed to a factorization of length k that retains the eigen-information
of interest. This is accomplished using QR steps to apply p shifts to yield

AVkH? = Vk+pf{k+p + Wtp (7.20)

where Vi p = Vitp @, Hiyp = Q" Hyp1pQ, and Wy4p = wk+pe;‘§+pQ. It may be
shown that the first k — 1 entries of the vector el +p@ are zero [46]. Equating
the first & columns on both sides yields an updated k-step Arnoldi factoriza-
tion. This now provides the “restart” vectors for extending the k-step Arnoldi
factorization to the k + p-step Arnoldi factorization, shown in Figure 7.2.

The implicitly restarted Arnoldi algorithm consists of three main steps:
initialization, iteration/refinement, and final calculation of the eigenvalues
and eigenvectors.

Implicity Restarted Arnoldi Algorithm

1. Initialization
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Using the vector vy as a starting vector, generate a k-step Arnoldi factor-
ization. At each step k of the factorization, the vector V} is augmented
by a vector vy, satisfying equation (7.18). Note that Hj, is a Hessenberg
matrix. The shaded regions in Figure 7.1 represent non-zero entries.
The unshaded region of fel is a zero matrix of (k — 1) columns. The
last column of fel is f. The Arnoldi factorization is entirely dependent
on the choice of initial vector v;.

2. Tteration/Refinement

(a) Extend the k-step factorization by p steps.

Each of the p additions represents an eigenvalue/eigenvector that
can be discarded at the end of the iteration if it does not meet
the chosen criteria. In general, the choice of p is a trade-off be-
tween the length of factorization that may be tolerated and the
rate of convergence. For most problems, the size of p is determined
experimentally. The only requirement is that 1 < p <n — k.

Calculate eigenvalues of Hyp

After the p-step extension has been completed, the eigenvalues of
Hj. 1, are calculated by the QR method and sorted according to
a pre-determined sort criterion S and ordered from best to worst.
The p worst eigenvalues (01, 02,...,0p) are used as shifts to per-
form p shifted QR factorizations. Since the matrix Hjy, in the
Arnoldi factorization

AViyp = VigpHptp + wk+106£+p (7.21)
is relatively small, the shifted QR factorization can be used effi-

ciently to calculate the eigenvalues of H.

Update the Arnoldi matrices

Vierp = VierpQ

Hyqp = Q" Hp4p@Q

Whtp = wk+pe;€+pQ
Note that the updated matrix Vi, has orthonormal columns since
it is the product of V' and an orthogonal matrix Q.

Obtain a new k-step Arnoldi factorization by equating the first k
columns on each side of equation (7.20) and discarding the last p
equations:

AVk = Vkﬁk + lf)keg

The vector w is the new residual vector that is being driven to zero.
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(e) If
||AV}.C — Vka” S (3

where ¢ is the pre-selected convergence tolerance, then the itera-
tion/refinement terminates. Otherwise the process is repeated until
tolerance is achieved.

3. Eigenvalue/Eigenvector Calculation

The last step in the Arnoldi method is to compute the eigenvalues and
eigenvectors of the reduced matrix Hj from

Hi. Vi + Vi, Dy (7.22)
The eigenvectors of A are then calculated as
Vie =V Vi, (7.23)

and the desired eigenvalues of A may be obtained from the diagonal
entries of Dy:
AV, = Vi Dy, (7.24)

Example 7.5
Using a 3-step Arnoldi factorization, find the two smallest (in magnitude)
eigenvalues and corresponding eigenvectors of the matrix of Example 7.2.

Solution 7.5 Since the two smallest eigenvalues are desired, the value of k is
two. After the initialization step, the 2-step Arnoldi method will be extended
up to 3-steps; therefore, p is one. Thus at each step, three eigenvalues will be
calculated and the worst eigenvalue will be discarded.

The factorization can be initialized with an arbitrary non-zero vector. In
many software implementations, the starting vector is chosen randomly such
that all of the entries have absolute value less than 0.5. The starting vector
for this example will be
0.2500
0.2500
0.2500
0.2500

Vo =

To satisfy the requirement that the initial vector have unity norm, the starting
vector is normalized to yield:

- A’UQ

L (A
0.4611
0.2306
0.5764
0.6340
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After the initial vector has been chosen, the Arnoldi factorization is applied

for k steps; thus,
hg)lvg = AUl - h171’l}1 (725)

where vy produces the second column of the matrix V;, and h; 1 is chosen such
that
hi1 = (vi,Av1) = vl Avy (7.26)

where (-) denotes inner product. Thus, solving equation (7.26) yields hy 1 =
18.0399. Applying the Arnoldi factorization for f; yields

wy = h2,1112 = Av, — hl,lvl

(13487 [0.4611 0.4611
2123/ |0.2306 0.2306
14358 | 05764 (18.0399) 0.5764

19274 [0.6340 0.6340

0.2122
0.0484
0.0923

| —0.2558

The factor ho; is chosen to normalize vy to unity, thus hy; = 0.3483, and

0.6091
0.1391
0.2650
—0.7345

Vo =

Calculating the remaining values of the Hessenberg matrix yields:

h1,2 = 'UTAUQ =0.1671
hg’z = 'U;AUQ = —6.2370

and
—0.0674

0.5128
—0.1407
—0.0095

Wz = hs,zvz = Avy — h1,2111 - hz,zvz =

These values can be checked to verify that they satisfy equation (7.18) for
T =2
AVy = VoHs + wo [0 1]

where
0.4611 0.6091

0.2306 0.1391
0.5764 0.2650
0.6340 —0.7345

Vo =[v1 ve] =
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and

= {hl,l hm} _ {18.0399 0.1671

ho has 0.3483 —6.2370

This completes the initialization stage.

After the initial k-step Arnoldi sequence has been generated, it can be
extended to k + p steps. In this example p = 1, so only one more extension is
required. From the initialization, wy = h3 2v2 from which h3 o and vs can be
extracted (recalling that ||vs]| = 1.0) to yield h3 2 = 0.5361 and

—0.1257
_ 0.9565
U= 1 0.2625
—0.0178
The Hessenberg matrix Hs becomes
hii hig higs 18.0399 0.1671 0.5560
Hs = | ho1 hao hos| = | 0.3483 —6.2370 2.0320
0 hsohss 0 0.5361 —0.2931
where
hl’g = ’UfAUg
h273 = UgA’Ug,
h373 = UgA’Ug,
and
0.0207
—0.0037
w3 = Avg — hy 301 — ha3va — h33v3 = 00238
0.0079

The next step is to compute (using QR factorization) and sort the eigenvalues
(and eigenvectors) of the small matrix Hs. The eigenvalues of Hj are:

18.0425
o= | —6.4166
—0.1161

Since the smallest two eigenvalues are desired, the eigenvalues are sorted such
that the desired eigenvalues are at the bottom (which they already are). The
undesired eigenvalue estimate is 07 = 18.0425. Applying the shifted QR
factorization to Hs — o1/ yields:

—0.0026  0.1671  0.5560
H; — o011 = 0.3483 —24.2795  2.0320
0 0.5361 —18.3356
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and

—0.0076 —0.0311 0.9995 0.3483 —24.2801  2.0277
QR = 1.0000 —0.0002 0.0076 0 0.5364 —18.3445
0 0.9995 0.0311 0 0 0

From @, the update H can be found:

Hz = Q"H3Q
—6.2395 2.0216 0.2276
0.5264 —0.2932 —0.5673
0 0 18.0425

Note that the f;[ (3,2) element is now zero. Continuing the algorithm yields
the update for V:

0.6056 —0.1401 0.4616
0.1373  0.9489 0.2613
0.2606 —0.2804 0.5699
—0.7392 —0.0374 0.6276

V=VQ=

where V3 = [v1 vg v3], and

0 0.0207 0.0006
0 —0.0037 —0.0001
0 —0.0238 —0.0007
0 0.0079 0.0002

wyel = w3e3TQ =

Note that the first column of we” is zeros, so that a new k-step Arnoldi
factorization can be obtained by equating the first & columns on each side
such that A A .
AVy = VoHs + fael (7.27)
The third columns of V and H are discarded.
This iteration/refinement procedure is continued until

|AV — VH|| = ||we|| < ¢

at which time the calculated eigenvalues will be obtained within order of ¢
accuracy. l

7.4 Singular Value Decomposition

Singular value decomposition (SVD) produces three matrices whose product
is the (possibly rectangular) matrix A. In matrix form, the SVD is

A=UxvT (7.28)
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where U satisfies UTU = I and the columns of U are the orthonormal eigen-
vectors of AAT, V satisfies VTV = I and the columns of V are the orthonor-
mal eigenvectors of AT A, and ¥ is a diagonal matrix containing the square
roots of the eigenvalues corresponding to U (or V') in descending order.

The SVD decomposition can be found by applying the either the QR or
Arnoldi method to the matrices AT A and AA”T to compute the eigenvalues
and eigenvectors. Once the eigenvalues are found, the singular values are
the square roots. The condition number of a matrix is a measure of the
“invertibility” of a matrix and is defined as the ratio of the largest singular
value to the smallest singular value. A large condition number indicates a
nearly singular matrix.

Example 7.6
Find the singular value decomposition of
1249 3
31326
A= 42577
838410

Solution 7.6 The matrix A is 4 x 5, therefore U will be a 4 x 4 matrix, X
will be a 4 x 5 matrix with the four singular values on the diagonal followed
by a column of zeros, and V' will be a 5 x 5 matrix.
Starting with
A=ATA

The QR method for finding the eigenvalues and eigenvectors of A yields

90 37 97 75129
3718 45 46 56

A= | 9745114 109 145
75 46 109 150 128
| 129 56 145 128 194
[507.6670 0 0 0 0
0 55.1644 0 0 0
D= 0 03.0171 0 0
0 0 00.1516 0
0 0 0 0 0.0000

[—0.3970 0.4140 —0.3861 —0.7189  0.0707
—0.1865 —0.0387 —0.2838 0.3200 0.8836
VT = | —0.4716 0.0610 —0.5273 0.5336 —0.4595

—0.4676 —0.8404 0.0688 —0.2645 —0.0177
| —0.6054 0.3421 0.6983 0.1615 0.0530




Eigenvalue Problems 263

The matrix ¥ has the squares of the singular values on the diagonals and
must be the same dimension as A, thus

22.5315 0 0 00
0 7.4273 0 00
0 01.7370 00
0 0 00.3893 0

y =

To find U, repeat with A = AA7T to obtain:

—0.3853 —0.8021 —0.2009  0.4097
—0.3267 0.2367 0.7502 0.5239
—0.5251 —0.2161 0.3574 —0.7415
—0.6850 0.5039 —0.5188 0.0881

U =

In addition to condition number, another common use of the SVD is to
calculate the pseudoinverse A™ of a non-square matrix A. The most commonly
encountered pseudoinverse is the Moore-Penrose matrix inverse, which is a
special case of a general type of pseudoinverse known as a matrix l-inverse.
The pseudoinverse is commonly used to solve the least-squares problem Ax =
b when A is non-singular or non-square. From Section 6.1, the least squares
problem solution is given by

z = (ATA)" 4b
— A%

The matrix AT can be found through LU factorization, but a much more
common approach is to use SVD. In this case, the pseudoinverse is given by

At =vxetuT (7.29)

where ¥1 is a matrix of the same dimension as A7 with the reciprocal of the
singular values on the diagonal.

Example 7.7
Repeat Example 6.1 using a pseudoinverse.

Solution 7.7 The system of equations are repeated here for convenience:

4.27 0.4593 —0.0593

—1.71| |0.0593 —0.4593 | |\
3.47|  [0.3111 0.0889 |:‘/2:| (7.30)
2.50 0.0889 0.3111

Use the pseudoinverse to solve for

i
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Applying the SVD:

[ —0.5000 —0.6500 —0.5505 —0.1567

0.5000 —0.6500 0.1566 0.5505
—0.5000 —0.2785 0.8132 —0.1059
| —0.5000 0.2785 —0.1061 0.8131

[0.5657 0
0 0.5642
0 0
0 0
[—0.7071 0.7071}

V=|_o7071 07071

The matrix 27 is

s+ _ 17677 000
N 01.772400

leading to AT

At — 1.4396 0.1896 0.9740 0.2760
~ | —0.1896 —1.4396 0.2760 0.9740

and
4.27
il 1.4396 0.1896 0.9740 0.2760 | | —1.71
Vo | | —0.1896 —1.4396 0.2760 0.9740 3.47
2.50
_19.8927
T 15.0448

which is the same solution as Example 6.1. &

7.5 Modal Identification

Although many systems are inherently nonlinear, in some instances they may
respond to well-tuned linear controls. In order to implement linear feedback
control, the system designer must have an accurate model of sufficiently low
order from which to design the control. Several approaches to developing
such lower-order models have included dynamic equivalencing, eigenanalysis,
and pole/zero cancellation. Frequently, however, the original system is too
complex or the parameters are not known with enough accuracy to produce an
adequate reduced order model. In practice, the system may have parameters
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that drift with time or operating condition which compromises the accuracy
of the mathematical model. In these cases, it is desirable to extract the modal
information directly from the system response to a perturbation. Using this
approach, it may be possible to replace the actual dynamic model with an
estimated linear model that is derived from the system output waveform.
The time-varying dynamic response of a power system to a disturbance may
be composed of numerous modes that must be identified. Several methods
have been proposed to extract the pertinent modal information from time
varying responses. An appropriate method must consider the inclusion of
nonlinearities, the size of the model that can be effectively utilized, and the
reliability of the results.

Methods that are applied directly to the nonlinear system simulation or
field measurements include the effects of nonlinearities. In full-state eigen-
value analysis, the size of the system model is typically limited to several
hundred states with present computing capabilities. This means that a typi-
cal system containing several thousand nodes must be reduced using dynamic
equivalencing. Modal analysis techniques that operate directly on system out-
put are not limited by system size. This means that standard time-domain-
analysis results are directly usable. This eliminates the possibility of losing
some of system modal content due to reduction. The estimated linear model
may then be used for control design applications or other linear analysis tech-
niques. The estimated model may be chosen to be of lower order than the
original model, but still retain the dominant modal characteristics.

This problem may be posed such that given a set of measurements that vary
with time, it is desired to fit a time-varying waveform of pre-specified form
to the actual waveform (i.e., minimize the error between the actual measured
waveform and the proposed waveform). The coefficients of the pre-specified
waveform yield the dominant modal characteristics of the underlying linear
system. Consider the following linear system:

x(t) = Ax(t) x(to) = o (7.31)

where

x;(t) = Z are®*t) cos (wit + O1,) (7.32)
k=1

is one of the n states. The parameters a; and 6 are derived from influ-
ence of the initial conditions, whereas the parameters by and wj are derived
from the eigenvalues of A. The estimation of these responses yields modal
information about the system that can be used to predict possible unstable
behavior, controller design, parametric summaries for damping studies, and
modal interaction information.

Any time-varying function can be fit to a series of complex exponential
functions over a finite time interval. However, it is not practical to include a
large number of terms in the fitting function. The problem then becomes one
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of minimizing the error between the actual time-varying function and the pro-
posed function by estimating the magnitude, phase, and damping parameters
of the fitting function. In the problem of estimating a nonlinear waveform by
a series of functions, the minimization function is given by:

N n 2
minf = Z [Z [ake(b’“ti) cos (wgt; + 9;@)} — yil (7.33)

i=1 Lk=1

where n is the number of desired modes of the approximating waveform, N
is the number of data samples, y; is the sampled waveform, and
T
[a1 b1 w1 01, ey p bn Wn, 071]
are the parameters to be estimated.

There are several approaches to estimating the modal content of a time
varying waveform. The Prony method is well-known and widely used in power
systems applications. The matrix pencil approach was introduced for extract-
ing poles from antennas’ electromagnetic transient responses. The Levenberg-
Marquardt iteratively updates the modal parameters by an analytic optimiza-
tion to minimize the error between the resulting waveform and the input data.

7.5.1 Prony Method

One approach to estimate the various parameters is the Prony method [23].
This method is designed to directly estimate the parameters for the exponen-
tial terms by fitting the function

§(t) = Ase " cos (wit + ¢;) (7.34)
i=1

to an observed measurement for y(t), where y(t) consists of N samples

that are evenly spaced by a time interval A¢. Since the measurement signal
y(t) may contain noise or dc offset, it may have to be conditioned before the
fitting process in applied.

The basic Prony method is summarized as

Prony Method
1. Counstruct a discrete linear prediction model from the measurement set
2. Find the roots of the characteristic polynomial of the model

3. Using the roots as the complex modal frequencies for the signal, deter-
mine the amplitude and phase for each mode
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These steps are performed in the z-domain, translating the eigenvalues to the
s-domain as a final step.
Note that equation (7.34) can be recast in complex exponential form as:

g(t) = i BieM! (7.35)
i=1
which can be translated to
j(k) = Z Bizf (7.36)
i=1
where
z; = e (7.37)

The system eigenvalues A can be found from the discrete modes by

_In (z:)

Ai = 7.
At (7:38)
The z; are the roots of the n-th order polynomial
2" = (a12" a2 P+ 4 an2?) =0 (7.39)

where the a; coefficients are unknown and must be calculated from the mea-
surement vector as:

yn—1) y(n—-2) ... y(0) a y(n)
y(n - 0) y(n :— 1) . ) y(:l) a:2 _ y(n+ 1) (7.40)
YN =2 y(N—3) ... y(N—-n—1)| |an y(N —1)

Note that this is a system of N equations in n unknowns and therefore must
be solved by the least squares method to find the best fit.

Once z; has been computed from the roots of equation (7.39), then the
eigenvalues \; can be calculated from equation (7.38). The next step is to
find the B; that produces g(k) = y(k) for all k. This leads to the following
relationship:

2220 0020 By y(0)
R Bs y(1)
L= . (7.41)
2 ey oz B y(N —1)

which can be succinctly expressed as

ZB=Y (7.42)
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Note that the matrix B is n x N; therefore, equation (7.42) must also be
solved by the least squares method. The estimating waveform ¢(t) is then
calculated from equation (7.35). The reconstructed signal §(¢) will usually
not fit y(t) exactly. An appropriate measure for the quality of this fit is a
“signal to noise ratio (SNR)” given by

SNR = 20log ”y”;|y|| (7.43)

where the SNR is given in decibels (dB).

Since the fit for this method may be inexact, it is desirable to have control
over the level of error between the fitting function and the original waveform.
In this case, a nonlinear least squares can provide improved results.

7.5.2 The Matrix Pencil Method

The Prony method described in the previous section is a “polynomial” method
in that it includes the process of finding the poles z; of a characteristic polyno-
mial. The matrix pencil (MP) method produces a matrix whose roots provide
z;. The poles are found as the solution of a generalized eigenvalue problem
[24]-[41]. The matrix pencil is given by

[Ya] = AV1] = [Z1] [B]{[Z0] — A[1]} [22] (7.44)
where
[ y(0) y(1) y(L)
¥] = y(1) y(2) oy(D+1) (7.45)
YN—L)y(N—L+1)... y(N)
[Z0] = diag[z1, 22, . . ., 2n) (7.46)
[ 1 1 . 1
z=| T T (7.47)
Z;N—'L—l) ZéN—.L—Q) Zr(LN—.L—l)
:1 21 ... zlL_l
12 ... zszl
[Z2] =] . . : (7.48)
12, ... 7
[B] = matrix of residuals
[I] = n x n identity matrix

n = desired number of eigenvalues

L = pencil parameter, such that n < L <N —n
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Matrix Pencil Method
1. Choose L such that n < L < N —n
2. Construct the matrix [Y]
3. Perform a singular value decomposition of [Y] to obtain
Y] =[U]S]v]” (7.49)

where [U] and [V] are unitary matrices and contain the eigenvectors of
[Y][Y]T and [Y]T[Y] respectively.

4. Construct the matrices [V4] and [V2] such that

Vl = [Ul Vg V3 ... ’Unfl] (750)
Vo=1[vs v3 vg ... vy] 7.51)

where v; is the i-th right singular vector of V.

5. Construct [Y7] and [Y3]

V1] = W™ wi]
[Ya] = [Va]"[W1]

6. The desired poles z; may be found as the generalized eigenvalues of the
matrix pair {[Ya];[Y1]}.

From this point, the remainder of the algorithm follows that of the Prony
method to calculate the eigenvalues A and the residual matrix B.

If the pencil parameter L is chosen such that L = N/2, then the perfor-
mance of the method is very close to the optimal bound [24].

It has been shown that under noise, the statistical variance of the poles
found from the Matrix Pencil method is always less than that of the Prony
Method [24].

7.5.3 The Levenberg-Marquardt Method

The nonlinear least squares for data fitting applications has the general form

N
minimize f(z) = Z [§(x, ;) — ui)° (7.52)
k=1

where y; is the output of the system at time ¢;, and x is the vector of magni-
tudes, phases, and damping coefficients of equation (7.34), which arise from
the eigenvalues of the state matrix of the system.
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To find the minimum of f(x), the same procedure for developing the Newton-

Raphson iteration is applied. The function f(z) is expanded about some xg
by the Taylor series:

f(@) & f(zo) + (x — z0)" f'(z0) + %(13 —20) T f"(x0)(x — ) + ... (7.53)

where
f’(m)z%fj forj=1,...,n
2 2
() Ja0mn or jk=1,...,n

If the higher order terms in the Taylor’s expansion are neglected, then mini-
mizing the quadratic function on the right hand side of equation (7.53) yields

w1 =z — [ (x0)] " f (wo) (7.54)

which yields an approximation for the minimum of the function f(x). This
is also one Newton-Raphson iteration update for solving the necessary mini-
mization condition

f(z)=0
The Newton-Raphson equation (7.54) may be rewritten as the iterative linear
system

Alzr) (Tp1 — zr) = g(zk) (7.55)
where
0
(o) = 52 (@)
0% f
aj(z) = Oz 0z, v

and the matrix A is the system Jacobian (or similar iterative matrix).
The derivatives of equation (7.52) are

of N 09
5y @) =2 [~

k=1

()

and

O f o~ [ i, D 02
= 2 —_— —_— 7 J—
asar @ =220 G (D gy @)+ ik = 9 @)
In this case, the matrix element a;; contains second derivatives of the func-
tions g;. These derivatives are multiplied by the factor [g;(z) — ;] and will
become small during the minimization of f. Therefore the argument can be
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made that these terms can be neglected during the minimization process.
Note that if the method converges, it will converge regardless of whether the
exact Jacobian is used in the iteration. Therefore the iterative matrix A can
be simplified as

8yz 8yz
ajr = 22 8% %k (x) (7.56)

and note that a;;(z) > 0.
The Levenberg-Marquardt method modifies equation (7.55) by introducing
the matrix A with entries

ajj = (14+7)ay,
ajk = ajr j F# K
where v is some positive parameter. Equation (7.55) becomes
A(zo) (1 — o) = g (7.57)

For large ~, the matrix A will become diagonally dominant. As « approaches
zero, equation (7.57) will turn into the Newton-Raphson method. The Levenberg-
Marquardt method has the basic feature of varying v to select the optimal
characteristics of the iteration. The basic Levenberg-Marquardt algorithm is
summarized:

Levenberg-Marquardt Method
1. Set k = 0. Choose an initial guess xg, 7 and a factor «.
2. Solve the linear system of equation (7.57) to obtain zj1.

3. If f(zk41) > f(zk), reject xx41 as the new approximation, replace v by
ay, and repeat step 2.

4. If f(axgps1) < f(zr), accept xp41 as the new approximation, replace
by v/a, set k = k + 1, and repeat step 2.

5. Terminate the iteration when

[ze+1 — 2kl <e

In the problem of estimating a nonlinear waveform by a series of functions,
the minimization function is given by:

N m 2
minimizef = Z lz {ake(b’“ti) cos (wgt; + 014)} — yzl (7.58)
i=1

where m is the number of desired glodes of the approximating waveform, and
x=la; by w1 01 ...Gm by Wi O]
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As with all of the nonlinear iterative methods, the ability of the Levenberg-
Marquardt method to converge to a solution depends on the choice of initial
guess. In this case, it is wise to use the results of the matrix pencil or the
Prony method to provide the initial values.

7.5.4 The Hilbert Transform

The shape of a signal that contains a rapidly oscillating component that ver-
ies slowly with time is called the “envelope.” With the use of the Hilbert
transform, the rapid oscillations can be removed from the signal to produce
the representation of the envelope.

The Hilbert transform for x(t) is:

Xu(t) = —%Jr(t) = f(H)z(t) = FTH{F(jw) X (jw)} (7.59)
The Fourier transform of (—wt)fl is ¢ sgn w, which is +i¢ for positive w and
—i for negative w. The Hilbert transformation is equivalent to a filter in
which the amplitudes of the spectral components are left unchanged, but their
phases are altered by 7/2, positively or negatively according to the sign of w.
The Hilbert transforms of even functions are odd and those of odd functions
are even. The cosine component transforms into negative sine components
and sine components transform into cosine components. A more in-depth
explanation of the Hilbert transform can be in found in [22].

The impulse response function of a single-degree-of-freedom system is an
exponential damped sinusoid. The Hilbert transform is used to calculate a
new time signal from the original signal. Both the signals are combined to
form the analytical signal

x(t) = 2(t) — iXu(t) (7.60)

The magnitude of the analytic signal is the envelope of the original time
signal. When the envelope is plotted in the dB scale, the graph is a line.
Then the slope of the line is related to the damping ratio. The impulse
response function of a single-degree-of-freedom system can be described with
the following equation:

z(t) = Ae=Swnt sm( (M) ) (7.61)

where w,, is the natural frequency, £ is the damping ratio, and A is the residue.
The Hilbert transform of equation (7.61) is

Xp(t) = Ae=Swnt cos( (M) ) (7.62)

The analytic signal is

z(t) = Ae Swnt (sm ( (\/ 1- 52) ) + i cos ( (\/1 — 52) )) (7.63)
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The magnitude of the analytic signal eliminates the oscillatory component
and gives the envelope:

o0 = yAemsent? (s i (VIZER) 1) + e (o (V=) )

= Ae @t

Taking the natural log of each side yields
In |x(t)‘ = In (Ae 1)
=InA— w,t

This is the equation of a straight line in ¢. If the slope of the line is calculated,
the estimate of the damping ratio becomes

slope

&=

(7.64)

Wn

The Hilbert transform provides an approach to estimate the number of modes
in a waveform when the number of modes is not known beforehand.

7.5.5 Examples

The effectiveness of these methods will be illustrated with several examples
ranging from a simple three mode linear system to an actual power system
oscillation.

Simple Example

The application of the methods will initially consider the waveform shown in
Figure 7.3 which is generated from

3
z(t) = Z a;e’t (coswit + 6;)
i=1

where

mode a; bz Wy 01
1 1.0 -0.01 80 0.0
2 06 -0.03 170 =«
3 105 004 47 7/4

If the problem were approached as if the system data were not known,
applying the Hilbert transform would be the first step to estimate the number
of modes in the system. The frequency response from the Hilbert transform
is shown in Figure 7.4. From this figure, there are obviously three dominant
modes at 4.7,8.0 and 17 radians which agree with the given data very well.
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X(t)
o

5
time (seconds)

FIGURE 7.3
Three mode waveform

Furthermore, the amplitudes are 0.48,0.9 and 0.51 respectively, which also
correspond relatively well. The damping at each resonance frequency can
be determined if each natural frequency is isolated and the impulse response
frequency is calculated for each mode. The slope of the envelope of impulse
response can be used to estimate £ for each frequency. After estimating the
damping ratio of each mode, the eigenvalues can be calculated.

Each of the three methods described previously is used to estimate the
signal parameters and to reconstruct the waveform.

Prony:

mode a; b; w; 0;
1 0.9927 -0.0098 7.9874 0.0617
2 0.6009 -0.0304 17.0000 3.1402
3 0.5511 0.0217 4.6600 0.9969

Matrix Pencil

mode a; b; w; 0;
1 1.0121 -0.0130 &.0000 0.0008
2 0.6162 -0.0361 16.9988 3.1449
3 0.5092 0.0364 4.6953 0.7989
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Frequency (rad)

FIGURE 7.4
Frequency response of Figure 7.3

Levenberg-Marquardt

50

mode a; b; w; 0;
1 1.0028 -0.0110 7.9998 0.0014
2 0.6010 -0.0305 16.9994 3.1426
3 0.5051 0.0378  4.6967 0.7989

The reconstruction error in each waveform is measured

i=1 Lk=1

N m 2
error = Z [Z [ake(bkti) cos (wgt; + 9;.@)} — yi]

and the errors for each method are:

Method

error

Matrix Pencil

0.1411

Levenberg-Marquardt 0.0373

Prony

3.9749

275

(7.65)

Not surprisingly, the Levenberg-Marquardt yielded the best results since
it is an iterative method, whereas the other estimation methods are linear

non-iterative methods.

Power System Example

In this example, the accuracy of the methods will be compared using the
dynamic response of PSS/E simulation of a large Midwestern utility system
shown in Figure 7.5. This simulation contains several hundred states compris-
ing a wide range of responses. The number of dominant modes is not known.
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FIGURE 7.5
PSS/E waveform
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FIGURE 7.6
FFT of PSS/E waveform
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X(t)

T
Original

— = Levenberg-Marquardt]
— — — Matrix Pencil

Prony

FIGURE 7.7

5
time (seconds)

10

Reconstruction of the PSS/E waveform using various methods

Using the Hilbert method first to determine the number of probable modes
yields the FFT results shown in Figure 7.6. From this figure, it appears as
if there are five dominant modes that contribute significantly to the original
waveform, with several of the modes concentrated at low frequencies. There-
fore, the estimation methods introduced earlier will be applied to extract five

modes.

Extracting five modes, the results are shown in Figure 7.7 and summarized:

Prony:
mode a; bz Ws 01
1 1.7406 -0.5020 3.7835 -1.4870
2 1.5723 -0.1143 4.8723 -1.1219
3 1.0504 -0.0156 6.2899 -0.0331
4 2.1710 -0.2455 7.7078 2.2011
5 0.9488 -0.3515 8.3854 -1.6184
Matrix Pencil
mode a; bz Wi 01
1 2.0317 -0.5610 3.7357 -1.5158
2 1.3204 -0.0774 4.8860 -1.3607
3 0.7035 0.0527 6.3030 -0.3093
4 1.2935 -0.2400 7.4175 2.9957
5 0.6718 -0.0826 &.0117 0.3790
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Levenberg-Marquardt

mode a; b; w; 0;
1 1.8604 -0.5297 3.6774 -1.3042
2 1.1953 -0.0578 4.8771 -1.3405
3 0.8164 0.0242 6.2904 -0.2537
4 1.9255 -0.2285 7.6294 2.1993
5 0.6527 -0.2114 8.3617 -1.5187

The error in each method as determined by equation (7.65) and the relative
computation times are:

method CPU  Error
Prony 0.068 228.16
Matrix Pencil 39.98 74.81
Levenberg-Marquardt | 42.82*  59.74

* Depends on initial condition

Note that the Prony method is the most computationally efficient since it
only requires two least squares solutions. The Matrix Pencil method is more
computationally expensive since it requires a singular value decomposition
of a relatively large matrix. It also requires an eigensolution, but since the
matrix itself is relatively small (the size of the number of required modes), it is
not overly burdensome. Not surprisingly, the Levenberg-Marquardt method
is the most computationally expensive since it is an iterative method. Its
computational burden is directly related to the initial guess: the better the
initial guess, the faster the method converges. It is wise to choose the initial
guess as the parameters obtained from either the Prony or the Matrix Pencil
methods.

Similarly, the level of error in each method varies with the complexity of
the method. The Levenberg-Marquardt method yields the best results, but
with the greatest computational effort. The Prony has the largest error, but
this is offset by the relative speed of computation.

7.6 Power System Applications
7.6.1 Participation Factors

In the analysis of large scale power systems, it is sometimes desirable to have
a measure of the impact that a particular state has on a selected system
mode (or eigenvalue). In some cases, it is desirable to know whether a set
of physical states has influence over an oscillatory mode such that control of
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that component may mitigate the oscillations. Another use is to identify which
system components contribute to an unstable mode. One tool for identifying
which states significantly participate in a selected mode is the method of
participation factors [57]. In large scale power systems, participation factors
can also be used to identify inter-area oscillations versus those that persist
only within localized regions (intra-area oscillations).

Participation factors provide a measure of the influence each dynamic state
has on a given mode or eigenvalue. Consider a linear system

i = Az (7.66)

The participation factor py; is a sensitivity measure of the i*" eigenvalue to
the (k, k) diagonal entry of the system A matrix. This is defined as

O\
Oay,

Pki (7.67)

where )\; is the it" eigenvalue and ay; is the k** diagonal entry of A. The
participation factor py; relates the k*" state variable to the i*" eigenvalue. An
equivalent, but more common expression for the participation factor is also
defined as Weiin
Pri = —7— (7.68)
w; v
where wy; and vg; are the k' entries of the left and right eigenvectors as-
sociated with \;. As with eigenvectors, participation factors are frequently
normalized to unity, such that

> pri=1 (7.69)
k=1

When the participation factors are normalized, they provide a straightforward
measure of the percent of impact each state has on a particular mode. Par-
ticipation factors for complex eigenvalues (and eigenvectors) are defined in
terms of magnitudes, rather than complex quantities. In the case of complex
eigenvalues, the participation factors are defined

us = |vik| W]
CY i wk]

In some applications, it may be preferred to retain the complex nature of the
participation factors to yield both phase and magnitude information [29].

(7.70)
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X(t)
o
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FIGURE 7.8
Waveform for Problem 3

7.7 Problems

1. Find the eigenvalues and eigenvectors of the following matrices

(54117
4511
1142

(1124

(2 347
7-13

[ 1-15]

Ay

Ay

2. Find the eigenvalues of the follow matrix using the shifted-QR method.

001
A=1100
010

3. Generate the waveform shown in Figure 7.8 on the interval ¢ € [0, 10]
with a time step of 0.01 seconds

3
z(t) = Z a;e’t (coscit + d;)

=1
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where

(a)

(b)

mode a; bl C; dz
1 1.0 -0.01 &80 0.0
2 0.6 -0.03 170 =
3 105 004 47 7/4

Using 100 equidistant points on the interval [0, 10], estimate the six
system eigenvalues using Prony analysis. How do these compare
with the actual eigenvalues?

Using 100 equidistant points on the interval [0, 10], estimate the
six system eigenvalues using Levenberg-Marquardt. How do these
eigenvalues compare with the actual eigenvalues? with those ob-
tained from the Prony analysis?

Using 100 equidistant points on the interval [0, 10], estimate the
six system eigenvalues using the matrix pencil method. How do
these eigenvalues compare with the actual eigenvalues? with those
obtained from the Prony analysis?

Using all of the points, estimate the six system eigenvalues using
Prony analysis. How do these compare with the actual eigenvalues?

Using all of the points, estimate the six system eigenvalues us-
ing Levenberg-Marquardt. How do these compare with the actual
eigenvalues?

Using all of the points, estimate the six system eigenvalues using
the matrix pencil method. How do these compare with the actual
eigenvalues?

Using all of the points, estimate the two dominant modes (two
complex eigenvalue pairs) of the system response using the matrix
pencil method. Substitute the estimated parameters into

2
x(t) = Z e’ (coscit + d;)
i=1

and plot this response versus the three mode response. Discuss the
differences and similarities.
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In today’s deregulated environment, the nation's electric power network
is forced to operate in a manner for which it was not designed. As a result,
precision system analysis is essential to predict and continually update
network operating status, estimate current power flows and bus voltages,
determine stability limits, and minimize costs.

Computational Methods for Electric Power Systems, Second Edition
is an introductory overview of computational methods used for analytical
studies in power systems and other engineering and scientific fields. As
power systems increasingly operate under stressed conditions, techniques
such as computer simulation remain integral to control and security
assessment. This volume analyzes the algorithms used in commercial
analysis packages and presents salient examples of their implementation
that are simple and thorough enough to be reproduced easily. Most of the
examples were produced using MATLAB® language.

Discover Practical Methods to Better
Compensate for Operational Shortcomings

Commercial packages routinely fail or give erroneous results when used
to simulate stressed systems, and understanding their underlying numerical
algorithms is imperative to correctly interpret their results. This edition
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This book will enable users to make better choices and improve their grasp
of the situations in which methods may fail—instilling more confidence in
the use of commercial packages.
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