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Forecasting wind speed using combination of Support Vector Regression and Kalman Filter
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Forecasting accurate wind speed for operating wind power generator is a difficult task due to its high uncertainty. In this
paper, we show the fact that multiple forecasting methods can overcome this difficulty. We propose to use two predictors whose
inputs are different from each other, to combine these predictors linearly, and adjust combination coefficients of the linear
combination by exploiting the Kalman Filter. This method is capable of modeling both long term and short term fluctuations
of wind speed effectively. Numerical experiments show that this method can forecast wind speed in spite of its high uncertainty.
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