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Abstract: This paper presents a cumulative sum (CUSUM)-based approach for condition monitoring
and fault diagnosis of wind turbines (WTs) using SCADA data. The main ideas are to first form a
multiple linear regression model using data collected in normal operation state, then monitor the
stability of regression coefficients of the model on new observations, and detect a structural change
in the form of coefficient instability using CUSUM tests. The method is applied for on-line condition
monitoring of a WT using temperature-related SCADA data. A sequence of CUSUM test statistics is
used as a damage-sensitive feature in a control chart scheme. If the sequence crosses either upper or
lower critical line after some recursive regression iterations, then it indicates the occurrence of a fault
in the WT. The method is validated using two case studies with known faults. The results show that
the method can effectively monitor the WT and reliably detect abnormal problems.

Keywords: wind turbine; condition monitoring; fault detection; CUSUM test; structural change;
multiple linear regression; SCADA data

1. Introduction

In econometrics and statistics, a structural break is an unexpected change over time
in the parameters of regression models, which can lead to seriously biased estimates
and forecasts and the unreliability of models [1-3]. A structural break could be caused
by a shift in mean, variance, or a persistent change in the data property [4]. Generally,
macroeconomic and financial data are subject to occasional structural breaks, which can
be caused by various economic and political events [5,6]. It has been found in [7] that
structural breaks have lowered the global welfare gains from world trade integration by
almost 40 percent over the past four decades. Therefore the detection of structural breaks
(or structural changes) has drawn ceaseless attention from the theoretical, applied economic
and financial fields for many decades, as illustrated in the literature [1-8].

Testing for structural breaks dates back to the seminal paper of Chow [9]. In this paper,
Chow developed an F-test for regime shift in parameters and resolved how to detect a
single structural change by assuming that such break dates are known. The idea of using
residuals calculated recursively to test model misspecification and parameter instability
dates to the landmark cumulative sum (CUSUM) test, which was first introduced into
the statistics and econometrics literatures in 1975 by Brown et al. [10], and later extended
in [11] to dynamic models. The CUSUM test is based on the analysis of the scaled recursive
residuals and has a significant advantage over the Chow test [9] of not requiring prior
knowledge of the point at which the hypothesized structural break takes place. In essence,
the motivation behind CUSUM tests is to provide a diagnostic tool for the detection of
unknown structural breaks [12].

An intensive literature search has been conducted by the author and it reveals that
CUSUM-based control charts have been used for fault detection and diagnosis in engineer-
ing applications. The work in [13,14] examined the feasibility of using CUSUM control
charts and artificial neural networks (ANNSs) together for fault detection and diagnosis.
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The proposed strategy was successfully deployed in [13] for incipient diagnosis of fault
conditions of a pumping machinery based on experimental data corresponding to historical
pump faults. In [14], it was tested on a model of the heat transport system of a nuclear
reactor. The method was able to eliminate all false alarms at steady state and correctly
diagnose five out of the six faults. A fault detection, identification and diagnosis method-
ology for chemical plants, based on a combination of CUSUM and principal component
analysis (PCA) tool, was developed in [15,16]. The CUSUM-based chart was used to
enhance fault detection under conditions of small fault/signal to noise ratio while the
use of PCA facilitated the filtering of noise in the presence of highly correlated data. The
method was validated through a particular set of the Tennessee Eastman (TE) process faults
that could not be properly detected or diagnosed with other methodologies previously
reported. The proposed technique was successful in detecting, identifying and diagnosing
both individual and simultaneous occurrences of these faults. The study [17] presented
a new algorithm to identify and diagnose stochastic faults in the TE process. The algo-
rithm combined ensemble empirical mode decomposition (EEMD) with PCA and CUSUM
control charts to diagnose a group of faults that could not be properly diagnosed with
previously reported techniques. Measured variables were first decomposed into different
scales using the EEMD-based PCA, from which fault signatures could be extracted for
fault detection and diagnosis. CUSUM-based statistics were further used to improve fault
detection. The algorithm successfully identified three particular faults in the TE process
with small time delay. In [18], the authors proposed an average accumulative (AA)-based
time-varying PCA model for early detection of slowly varying faults using numerical
simulation data. Through combining the advantage of the CUSUM-based method and the
AA-based method, a CUSUM-AA-based method was developed to detect faults at earlier
times. A condition monitoring method, based on modified CUSUM and exponentially
weighted moving average (EWMA) control charts, was proposed for detecting system or
equipment failure trend [19]. The method was validated using an electro pump equipment.
A vibration measurement was used to monitor the equipment performance. The proposed
method was shown to be effective for vibration trend detection, allowing early interven-
tions planning before catastrophic failures could occur. The work in [20] developed an
incipient fault detection and classification method for three-level neutral point clamped
(NPC) inverters used in electrical drives. Phase current time series measurements for
different operating conditions were used. For the fault detection, the authors used the
first four statistical moments as fault features and then applied the CUSUM algorithm
as the feature analysis technique to improve the performances. The PCA was then used
to perform the fault classification. Recently, the authors in [21] proposed an adaptive
fault detection scheme, which merges random forest (RF) with an adaptive CUSUM-based
chart. RF was used to obtain the residuals and then the adaptive CUSUM control chart of
time-varying shift was applied to detect the changes of residuals. This scheme was found
to be superior to other competing methods in capturing faults and reducing false alarms.

It is necessary to discuss here two important issues. First, all previous studies [13-21]
used a popular type of CUSUM statistical control chart, first introduced by Page (1954) [22],
which is sensitive to persistent changes in mean values. This type of control chart cumulates
deviations of the sample averages from the desired value [14]. Whenever the cumulations
reach either a high or low limit, an out-of-control signal is triggered. Second, all methods
reported in [13-21] used this type of CUSUM control chart as a supporting or auxiliary tool
to improve their condition monitoring and/or fault diagnosis. Specifically, in these previous
studies the CUSUM control chart technique was combined with other techniques, such as
ANNSs [13,14], PCA [15,16,20], EEMD-based PCA [17], AA-based PCA [18], EWMA [19],
and RF [21], for fault detection and diagnosis.

The major difference between the work presented in this paper and the previous
studies [13-21] is that, instead of using the CUSUM statistical control chart discussed above,
the CUSUM test (algorithm) first introduced by Brown et al. [10] has been studied, adapted
and used as a single tool for the purpose of condition monitoring and fault diagnosis.
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In a broad view, this study has aimed at developing a new approach, based on the
well-established structural change/break tests from the fields of econometrics and statistics,
for condition monitoring and fault diagnosis of engineering systems and/or structures.
The main ideas are to first form a multiple linear regression model using data collected
while the system or structure of interest is operating in the normal state without fault,
then start monitoring the stability of the regression coefficients of the model on new
arriving observations, and detect a structural change of the model (in the form of coefficient
instability) using structural break tests. It is assumed in this study that any structural
change will most likely reflect the occurrence of a fault or an abnormal problem in the
engineering system and/or structure of interest.

In the present work, the proposed approach has been investigated for monitoring
the operational condition of wind turbines (WTs) using supervisory control and data
acquisition (SCADA) data. Since the CUSUM test [10] is one of the most common testing
methods used for structural changes (or structural breaks) in economic and financial time
series data, the test has been adapted for this purpose. A CUSUM-based computation
procedure involving four steps is developed in this paper. The method is relied on multiple
linear regression models, which are formed using WT SCADA data. Monitoring the
stability of regression coefficients in a multiple linear regression model is used to assess
the operating condition of a WT. In essence, coefficient instability means structural change
in the regression model, which can be interpreted as the occurrence of a fault in the WT.
Temperature-related SCADA data—acquired from a WT drivetrain with a nominal power
of 2 MW within 30 days under varying environmental and operational conditions—were
used to validate the method. To the best of author’s knowledge, condition monitoring and
fault detection of WTs based on the CUSUM test, originally introduced by Brown et al. [10],
for structural change/break detection in SCADA data has not been previously investigated
in the literature.

The remaining parts of the paper are organised as follows: Section 2 introduces the
theoretical background of the CUSUM test. An example of CUSUM tests for structural break
detection is then given using economic time series data. Section 3 presents a new condition
monitoring approach for engineering systems and/or structures based on the CUSUM
test. A case study using temperature-related SCADA data for condition monitoring of
wind turbines is described in Section 4. Implementation of the proposed method for the
case study is presented in Section 5. The results of condition monitoring and abnormality
detection are then presented and discussed. Finally, the paper is concluded in Section 6.

2. Testing for Structural Change/Break in Economic Time Series
2.1. Introduction

The problem of detecting structural changes in regression relationships has been an
important topic in statistical and econometric research for many years. General speaking,
structural change (or break) tests can be categorized into two groups [3,4]. The first group is
the classical approach, which employs retrospective tests using a historical data set of a given
length. These tests are based on F statistics. The Chow test [9] and the supF test [1] belong to
this class. The second group is the fluctuation-type test in a monitoring scheme. Within this
test framework, a regression relationship is known to be stable for a given history period;
then one will test whether incoming data are consistent with the previously established
relationship [3,4]. Fluctuation tests do not assume a particular pattern of structural change.
The best-known example from the fluctuation-type test framework is the cumulative sum
(CUSUM) test for parameter stability first introduced in [10], and later extended in [11] to
dynamic models. In the following, the CUSUM test is briefly described. It is noted that the
introduction avoids using complicated mathematics behind the test. For more theoretical
details, potential readers are referred to the original work [10,11].
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2.2. CUSUM Test for Structural Change

CUSUM test is based on cumulative sums of residuals resulting from recursive re-
gressions. The test is used to assess the stability of the regression coefficients in a multiple
linear regression model of the form:

Y = Bo + Puex1s + Porxor + -+ BprXpr +e, t=1,...,T, 1)

which can be written as:
yt:xtﬁt—l—st,t:l,...,T, 2)

where y; is the response (or dependent) variable, x; = (1, X1fyeves xpt) are p predictor (or in-
dependent) variables, By is the intercept term (often labeled as constant),
Bt = (Bo, Bits---» ,Bpt)T is an (p + 1)-dimensional vector of regression coefficients, and
et are independently distributed normal random errors with mean zero and variance o2. It
should be noted here that the intercept term Sy is the expected mean value of the response
variable when all predictor variables are equal to zero, the coefficients By;,..., B, are
known as slope coefficients for predictor variables, and ¢; is also known as the residual.
In Equation (2), x; and y; are specified as an (T x p + 1) numeric matrix and an (T x 1)
numeric vector, respectively, where T is the number of observations (or sample size) and p
is the number of predictor (or independent) variables.

CUSUM tests are commonly used in econometrics and statistics to assess whether
there are structural changes (or structural breaks) in a regression equation of interest.
Inference is based on a sequence of sums of recursive residuals computed iteratively from
sequential subsamples of the data. The calculation is relied on standardized one-step-ahead
forecast errors [10]. The CUSUM test computes recursive residuals beginning with the first
(k + 1) observations, where k is the number of regression coefficients. Then it adds one at a
time until it reaches the number of observations. In the following, a calculation procedure
for the CUSUM test statistics is presented and an approximation of the standard error band
for the CUSUM test statistics is derived.

From Equation (2), the recursive residuals can be calculated as [12]:

v, — Yr — XrPr —,  r=k+1..T, (3)
VI+2 (X X)

where k is the number of regression coefficients, X; = (x1,xy,..., ;) and Br = (X;Xr)leiyr
is the vector of ordinary least-squares (OLS) estimates for the regression parameters based
ondatat = 1,...,r. These recursive residuals are used to construct the CUSUM test
statistics as [12]:

r w;
we=Y =, r=k+1,...,T, 4)
t=k+1 ¥
where:
A 2
o= ¢ Haly — ) ©
T—k

In the CUSUM test, the null hypothesis (Hp) is that the regression coefficients ; in
Equation (2) are equal (or stable) in all sequential subsamples. In other words, if the null
hypothesis is true then it implies that there is no structural break in the observed time
series, i.e., the model of interest is stable. On the contrary, the alternative hypothesis (H;) is
that the regression coefficients change during the period of the sample.

The statistical hypothesis testing results in one of two different decisions (i.e., 1 = 1 or
h = 0). Based on that, we can assess the stability of the data-based regression model over
time as follows:

The test decision i = 1 indicates rejection of Hy in favor of the alternative hypothesis
Hj, i.e., it rejects the coefficient stability of the model at a certain level of significance.
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The test decision & = 0 indicates failure to reject Hy, i.e., it fails to reject the coefficient
stability of the model at a certain level of significance.

In practice, the sequence of CUSUM test statistics is often used because it brings
out departures from parameter constancy in a graphical way. Specifically, under the null
hypothesis of coefficient constancy, if the sequence of the CUSUM test statistics crosses into
a critical region (also known as a standard error band) then it suggests structural change in
the model over time.

Calculation of the Critical Region

The critical region or the standard error band for the CUSUM statistics is specified by
nonlinear functions of r which take the form +vy+/r — k, where 7 is the parameter which
determines the size of the test [10]. However, these nonlinear functions are usually approx-
imated by the straight lines passing through the points {k, FavT — k}, {T, +3avT — k},
as discussed in [12], where k is the number of coefficients in the regression equation and
a is chosen so that these lines are tangential to the nonlinear functions +v+/r — k at the
mid-point r = (T — k) /2. This means that the approximate critical values will exceed the
true critical values for values of r close to k or to T [12]. For a certain level of significance
selected, a specific value is found for a. For example, a = 0.948 gives a 5% significance
level while 2 = 1.143 gives a 1% significance level. As a result, the critical region or the
standard error band for the CUSUM statistics can approximately be specified by these two
critical straight lines.

In the following, the use of CUSUM tests for structural break detection is illustrated
using economic time series data.

2.3. Example of CUSUM Tests for Structural Break Detection Using Economic Data

This example uses the data of Nelson and Plosser [23], which contains annual mea-
surements of fourteen different macroeconomic indexes of the U.S. from 1915 to 1970. The
data set used in this example consists of the real gross national product (GNPR), industrial
production index (IPI), total employment index (E), and real wages (WR), which are
plotted in Figure 1. Suppose that we want to develop an explanatory model for real gross
national product as determined by the other three indexes, and then assess its stability over
time by means of CUSUM tests.

Consider the multiple linear regression model of the following form:

GNPR; = Bo + B1tIPI + BoEt + B3t WR; + ¢4 (6)

where B is the intercept term, B1;, B2¢, and B3; are the slope coefficients, and ¢; is a Gaussian
random variable with mean zero and standard deviation ¢2. The null hypothesis is defined
as that the regression coefficients B; = (Bo, B1t, Bt ,83t)T in the model given by Equation (6)
are identical (or stable) across all sequential subsamples. If at least a value of the sequence
of the CUSUM test statistics goes into the critical region (limited by the upper and lower
critical lines), it suggests structural change in the model over time (i.e., the null hypothesis
is rejected). If all values of the test statistics stay out of the critical region, it indicates failure
to reject the null hypothesis, i.e., there is no structural break in the observed data, or in
other words, the model is stable.

The CUSUM test is performed to assess the stability of the model at 5% level of
significance. The results, plotted in Figure 2, show that the sequence of the CUSUM test
statistics starts crossing the upper critical line at the 46th recursive regression (exactly, from
the 46th iteration step till the end). As a result, we reject the null hypothesis of coefficient
stability of the model, or in other words, the CUSUM test suggests that the model in this
example is not stable.
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Figure 1. Macroeconomic indexes of the U.S. from 1915 to 1970: (a) real gross national product
(GNPR); (b) industrial production index (IPI); (c) total employment index (E); (d) real wages (WR).
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Figure 2. Structural change detection in the model for real gross national product using the

CUSUM test.

3. Condition Monitoring and Fault Diagnosis of Engineering Systems and/or

Structures Based on CUSUM Tests

A CUSUM-based computation procedure for condition monitoring and fault detection
of engineering systems and/or structures is shown in Figure 3. The entire procedure

consists of four steps.
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Step 1: Form the multiple
linear regression model of

the form y=x:Pt+et

'

Step 2: Test's parameter configuration.
a) Define the null hypothesis (Ho) of no fault;

b) Specify the significance level (o) for
statistical hypothesis tests.

Y

Step 3: Perform the CUSUM test
using the chosen parameter
configuration

The latest
data sample
from the
engineering
system

Step 4:
Does the sequence

of test statistics cross
the critical lines
at least once?

Send warning about the
occurrence of a fault

Figure 3. CUSUM-based computation procedure for condition monitoring and fault detection of

engineering systems and/or structures.

Step 1: Form a multiple linear regression model of the form y; = x;8; + ¢ for the
engineering system and/or structure of interest. It is important to note here that the model
is required to be formed with an initial data set acquired in the normal operation state
without fault. This initial data set consists of (k 4 1) observations or samples, where k is the
number of regression coefficients.

Step 2: Tests of the parameter configuration, including:

e  Define the null hypothesis (Hp)—i.e., what is known as true for the regression model
formed in Step 1. In other words, Hy is what we want to test. Essentially, Hy represents
the fact that there are not structural changes in the model. This implies in the point
of view of condition monitoring that the engineering system and/or structure of
interest has no fault or abnormal problems. On the contrary, the alternative hypothesis
(Hp)—i.e., what we need to accept if the null hypothesis is not true—means that an
abnormal problem would appear in the system.

e  Specify the significance level (or confidence level) a for the statistical hypothesis
testing, which is performed in Step 3. It is well known that, for statistical hypothesis
tests, the significance level « is the probability of rejecting the null hypothesis.

Step 3: Perform the CUSUM test using the chosen parameter configuration.

Before performing the test, the latest (or most recent) data samples, acquired from the
engineering system and/or structure of interest, are added into the data set. The CUSUM
test is then executed to assess the regression model. All available data, including from the
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first sample of the current monitoring process to the latest one, are used in the test. Sums
of recursive residuals are iteratively computed across all sequential subsamples of the data
set. Afterward, the sequence of the CUSUM test statistics is computed, as described in
Section 2.2.

It is important to clarify here that this study does not simply apply the CUSUM test.
The main idea of the proposed method is to perform the CUSUM test in the loop (as shown
in Figure 3) at every acquired data samples (or observations) to assess the stability of
the regression coefficients (8;) in the multiple linear regression model using significance
tests or statistical hypothesis tests. This is the key point to make the CUSUM test usable
for on-line condition monitoring applications. It is assumed that if there is statistically
significant evidence to reject the null hypothesis of coefficient stability at the chosen level
of significance, then it implies that a fault or an abnormal problem might occur in the
engineering system and/or structure of interest.

Step 4: Does the sequence of the CUSUM test statistics cross into the critical region
(limited by two critical lines) at least once?

To ease the interpretation of statistical hypothesis testing results and provide a more
convenient way for the condition monitoring process of engineering systems or structures
in a graphical way, this study has used the CUSUM test statistics as an effective damage-
sensitive feature (or indicator) in a control chart scheme, where the sequence of the test
statistics is plotted against the critical region. The fault detection process can be interpreted
as follows:

e If the sequence of the CUSUM test statistics crosses into the critical region after
some recursive regression iterations, then it indicates the occurrence of a fault or an
abnormal problem in the engineering system or structure at the current data sample.
Consequently, send the warning information about the possible occurrence of a fault.
After the fault/abnormality is identified, a waiting time period must be spent until a
certain data sample when the system or structure completely returns to the normal
operating state. Then the calculation procedure can start again from Step 1.

e If the sequence of the CUSUM test statistics does not cross into the critical region
after all recursive regression iterations, then it is an indication that there is no fault
or abnormality in the engineering system or structure from the beginning of the
monitoring process till the current data sample. In this case, the calculation procedure
returns to Step 3 and continues.

Before closing this section, a few remarks are given hereafter. First, the proposed
CUSUM-based method can be considered as a semi-supervised approach because only
a data set under the normal operating condition (i.e., not involving data from fault or
abnormal states) is used to initially form the model. Second, an advantage of employing
the control chart approach in this study is that the proposed method can be automated for
on-line condition monitoring and fault detection of engineering systems and structures.
Third, it is also important to discuss that the fit of the multiple linear regression model to the
observed data is assured by the CUSUM test algorithm originally developed in [10]. More
specifically, the recursive regression coefficients in the multiple linear regression model
are instantly updated with respect to changing in the acquired data samples. Therefore
when using the CUSUM-based method proposed in this paper, the fit of the model to the
given data is checked and guaranteed in Step 3. In the following section, a case study using
temperature-related wind turbine SCADA data is described.

4. Case Study Using Temperature-Related Wind Turbine SCADA Data

According to a recent report of Global Wind Energy Council (GWEC) [24], total
cumulative installations of wind power capacity reached to 591 GW in 2018 and new
installations are expected of more than 55 GW each year until 2023. However, unexpected
failures of wind turbine components are the main reasons that cause costly repair and
long-term machine breakdown, leading to high operation and maintenance cost [25,26].
Therefore condition monitoring (CM) and fault diagnosis of wind turbines (WTs) has
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(a)

become an essential research topic over the past twenty years aiming to increase lifetime
expectancy of WTs while reducing operation and maintenance cost [25-27]. Many efforts
have been made to develop reliable, efficient and cost-effective CM techniques for WTs,
as reviewed in the literature [28-33]. The SCADA-based approach has recently been
recognized as an effective solution because it offers great advantages for developing CM
systems for WTs, as discussed in [34—42]. Specially, SCADA systems are installed in
the majority of WTs for system control and data acquisition therefore the data needed
for analysis are readily available and no more hardware investment is required when
developing a SCADA-based CM system. This solution is thus cost-effective and easily
deployed when compared with other CM techniques. The SCADA system in each WT
is equipped with a wide area network (WAN) for data transmission from the WT to the
data server (central computer). In a typical WAN, one or multiple gateways convey the
traffic between the sensor nodes and the central computer where SCADA data are stored.
A gateway in a WAN uses an internet protocol-based backbone communication interface.
Depending on the implementation, the backbone can operate over a wired (e.g., Ethernet)
or wireless (e.g., 4G or LTE) broadband network. Recently, the survey in [31] summarises
the current state of machine learning methods that have been used for condition monitoring
in WTs. The work has found that most models use SCADA data, with almost two-thirds of
methods using classification and the rest relying on regression. Artificial neural networks,
support vector machines and decision trees are most commonly used [31].

The SCADA data used in this paper originate from a series of experimental mea-
surements for a wind turbine drivetrain with a nominal power of 2 MW (see Figure 4).
The wind turbine belongs to a wind farm in Poland. It should be noted that the data set
was not collected under regular operating phase (i.e., not during electricity production
stage) of the wind turbine. The data acquisition was performed in a full-control scheme to
collect a ‘benchmark’ SCADA data set with known faults, which can be used for testing
advanced signal/data processing algorithms and/or machine learning techniques with
applications to wind turbine condition monitoring and fault diagnosis. The experimental
data were acquired at 10-min intervals during thirty days in November 2012. A number of
process (or operational) parameters were monitored and recorded under varying operating
conditions. The collected data were also influenced by environmental conditions (e.g.,
wind speed, ambient temperature variations between day and night, and air humidity).
The data acquisition process acquired 4320 data samples for each process parameter. It is
necessary to note that the data set was created from high quality industrial sensors and did
not require outlier cleaning nor de-noising. Therefore we did not apply any preprocessing,
as it was not required. Since SCADA systems are very reliable, there were no missing
values in the data set. More detailed description of the wind turbine SCADA data can be
found in [38].

2nd stage
Parallel
Planetary Gearbox Gearbox

£

——f}=F Generator <=

Rotor 1st stage
Parallel
Gearbox

(b)

Figure 4. The wind turbine used in this study: (a) general view; (b) kinematic scheme with locations of vibration sensors

(red dots).
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Furthermore, it has been broadly discussed in the literature that temperature data
and temperature trend analysis of wind turbine components can reliably provide an early
indication of generator, bearing, and gearbox faults [34,43—49]. Feng et al. [43] discussed
that the gearbox temperature rises when the gearbox efficiency decreases. Moreover, an
unexpected increase in component temperature may indicate overload, poor lubrication,
or possibly ineffective passive or active cooling [45,46]. Particularly, generator temperature
is believed to have direct relation with the electrical loads and ambient conditions [46].
Also, the gearbox main bearing and lubrication oil temperature may offer the possibility
of detecting gearbox overheating [34]. Consequently, the analysis of temperature-related
parameters of WT’s main components has been largely used in the existing condition
monitoring techniques, as reported in [34,43-49].

Following this practice, the temperature data of the gearbox and generator bearing
have been used in the current work for condition monitoring and fault detection of the
wind turbine. The three temperature parameters, plotted in Figure 5b—d, were measured
at the generator bearing (one in the front and another in the back of the generator) and
at the gearbox bearing. It is assumed in this study that the temperature of the gearbox
and generator bearing depends strongly on the generator speed. Therefore this work
has investigated the relations between these temperature parameters and the generator
speed. The nonlinear relationships between the generator speed and the generator bearing
temperature (front), the generator bearing temperature (back), and the gearbox bearing
temperature are shown in Figure 6a—c, respectively.
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Figure 5. SCADA data set used in the case study: (a) generator speed; (b) generator bearing
temperature (front); (c) generator bearing temperature (back); (d) gearbox bearing temperature.
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Figure 6. Nonlinear relationships between the generator speed and three temperature parameters: (a) generator temperature
(front); (b) generator temperature (back); and (c) gearbox temperature.

The CUSUM-based method (presented in Section 3) has been used for condition
monitoring and fault detection of the wind turbine. Additionally, it is expected that the
method can reliably detect two known fault events of the wind turbine, which are indicated
in the data in Figure 7 as the abnormal operating state (F1) and the gearbox fault (F2).
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Figure 7. Generator speed data displaying the abnormal operating state (F1) and the gearbox fault (F2) occurred during

monitoring process.
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These two fault events were made during experimental process and then identified
from the event logs for the wind turbine. They are described hereafter:

(1) The abnormal operating state F1 occurred during a time interval (80 min) between the
data samples 410 and 418 (see Figure 7). This abnormality happened while the wind
speed dropped down from 4.4 meters per second (mps), then stayed around 3.5 mps,
and finally increased up to 4.75 mps. In response to the wind speed variations, the
generator speed dropped down from 800 revolutions per minute (rpm) to almost
stationary state (standstill), then suddenly increased up to more than 600 rpm and
afterward rapidly decreased again to 0 rpm, and finally boosted up to the speed
nearly 800 rpm. It can be observed that the generator speed varied abnormally with
respect to the conditions of the wind speed. It is expected that this abnormality would
be early identified to guarantee a proper operating condition of the WT and avoid
more serious problems.

(2) The gearbox fault F2 occurred at the data sample 1232 (see Figure 7). It happened
when the generator speed was abruptly dropped down to the zero value, while the
wind speed was still stable around 5.6 mps (i.e., normal range of wind speed for WT
operation). It was reported that this fault might be caused by a bearing failure or
damage in the gearbox. So, it is important to detect this fault accurately at the early
stage of its occurrence.

In Section 5, a multiple linear regression model—using the temperature data of the
gearbox and generator bearing as the predictors (or independent variables) and generator
speed data as the response (or dependent variable)—has been formed to validate the
proposed method using these two case studies with known faults.

5. Results and Discussion
5.1. Implementation of The Proposed Method for The Case Study

The temperature-related SCADA data of the wind turbine (described in Section 4)
were used to validate the condition monitoring and fault detection approach based on
the CUSUM test (presented in Section 3). In the following, the four-step calculation
procedure (shown in Figure 3) is deployed for the case study. It should be noted that
the CUSUM-based computation procedure for condition monitoring and fault detection
was implemented using the MATLAB Econometrics Toolbox™ [50]. In particular, the
calculations of the CUSUM statistics as well as the critical region have been done using the
function ‘cusumtest’ of the toolbox.

Step 1: A multiple linear regression model is formed using gearbox and generator
temperature data as the predictors (i.e., independent or input variables) and generator
speed data as the response (i.e., dependent or outcome variable). More specifically, it
is assumed that the generator speed (5;) is a linear function of the front-part generator
bearing temperature (T7;), the back-part generator bearing temperature (Ty;), and the
gearbox bearing temperature (T3;). In other words:

St = Bo + B1eTie + BotTor + Bar Tzt + 4 ()

where B¢ = (Bo, B1t, Bat, ﬁ3t>T are the regression coefficients, and ¢; is a Gaussian random
variable with mean zero and standard deviation o2.

Following the explanation in Section 3, since the number of regression coefficients is
equal to four in this case, the model is initially formed with a data set consisting of five
data samples acquired in the normal operation state without fault for each variable.

Step 2: Specify the parameters:

e  The null hypothesis (Hp) is defined as that the regression coefficients ; in the multiple
linear regression model given by Equation (7) are identical (or stable) across all sequen-
tial subsamples. In a simple description, if the null hypothesis is true then it implies
that the wind turbine is in the normal operation condition (no fault). Otherwise, the
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null hypothesis is rejected in favor of the alternative hypothesis (H;), which indicates
that a fault occurs in the wind turbine.

e  The 1% level of significance is chosen for statistical hypothesis tests.

Step 3: Perform the CUSUM test using the parameters specified in Step 2.

Before performing the CUSUM test to assess the regression model in Equation (7),
the latest (or most recent) data samples of the generator speed, generator and gearbox
temperature are added into the data set. CUSUM test is then performed using all available
data, including from the first sample of the current monitoring process to the latest one.
Sums of recursive residuals are iteratively computed across all sequential subsamples of
the data set and then the sequence of the CUSUM test statistics is computed.

Step 4: Does the sequence of the CUSUM test statistics cross into the critical region
(limited by two critical lines) at least once?

Using the proposed method, the outcome of the fault detection process is simply relied
on the answer found for this question.

e If at least a value of the sequence of the CUSUM test statistics goes into the critical
region, it suggests structural change in the model over time (i.e., the null hypothesis is
rejected at the chosen level of significance). This indicates the occurrence of a fault or
an abnormal problem in the wind turbine at the current data sample.

e If all values of the test statistics stay out of the critical region (or the test statistics do
not cross into the critical region), it indicates failure to reject the null hypothesis, i.e.,
there is no structural break in the observed data, or in other words, the model is stable.
If this is the case then there is no fault or abnormality in the wind turbine from the
beginning of the monitoring process till the current data sample, or in other words,
the wind turbine is still in the normal operation condition.

Some remarks are given here. Since the CUSUM test is based on multiple linear
regression models, it turns out that linear regression is used for the wind turbine case
study in which the SCADA data has nonlinear relations. However, as depicted in Figure 6,
the nonlinear relationships between the generator speed and three selected temperature
parameters exhibit simple monotonic behaviour. It is thus assumed in this study that
these monotonic nonlinear relationships can be significant when modelling using the
multiple linear regression model. It is expected that if the proposed CUSUM-based method
can be adapted for using with multiple nonlinear regression models, the fault detection
results would be improved. In the following, the applicability of the presented method is
illustrated through the monitoring and diagnosis results of the abnormal operating state
(F1) and the gearbox fault (F2).

5.2. Condition Monitoring and Fault Detection Results

It should be noted that the nth recursive regression iteration is referred to as the
calculation of the CUSUM test at the moment when the nth data sample arrives. This
implies that the concepts of iterations and data samples are identical and exchangeable.

The monitoring and diagnosis results of the abnormal operating state F1 are shown in
Figure 8, where the sequence of CUSUM test statistics is plotted together with two critical
lines (specified by the dashed lines). In order to illustrate the detection process of F1 more
clearly, the results in Figure 8 are enlarged in Figure 9 for the recursive regression iterations
in the range (380, ... , 415). It indicates that F1 could be detected between the iterations
410 and 411 when the sequence of CUSUM test statistics crosses the lower critical line. In
other words, the abnormal operating state was detected by the calculation procedure at
the data sample 411. As described in Section 4, the abnormal operating state F1 occurred
during a 80-min time interval between the data samples 410 and 418. Due to the fact that
this abnormal operating state could be detected at the data sample 411, it implies that
the proposed method detected the abnormal operating state F1 at the very early stage of
its occurrence.
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Figure 8. Monitoring and diagnosis results of the abnormal operating state F1 using CUSUM

test statistics.
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Figure 9. Zoomed data from Figure 8 displaying the detection process of F1.

It should be noted here that after the occurrence of the abnormal operating state F1
between the data samples 410 and 418, we had a waiting time period until the data sample
440 before continuing with the calculation procedure for the gearbox fault F2. It is due to
the fact that we needed to wait until the moment when the wind turbine returns fully to
the normal operating state. This is confirmed by the fact that the multiple linear regression
model given by Equation (7) is again stable from the data sample 440.
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Figure 10 presents the monitoring and diagnosis results obtained for the gearbox fault
F2. The fault detection process is simply based on the sequence of CUSUM test statistics
plotted against two critical lines. Figure 11 enlarges the results for the recursive regression
iterations in the range (760, ..., 795). It shows that F2 could be detected between the
iterations 789 and 790 when the sequence of CUSUM test statistics crosses the lower critical
line. In other word, the gearbox fault was detected by the calculation procedure at the data
sample 790. Moreover, since this detection is computed using data set from the sample 440,
as discussed above; and for each iteration, a new data sample is added to the computation.
Therefore the exact moment of detection is at the data sample 1230 (i.e., 440 plus 790). As
described in Section 4, the gearbox fault F2 really came to effect at the data sample 1232 after
the generator speed was dropped down to the zero value. Since this gearbox fault could be
detected at the data sample 1230, it can be stated that the proposed method detected in
advance (20 min earlier) the occurrence of the gearbox fault. This would provide operators
sufficient time to shut down the WT in order to prevent the system from being damaged
or destroyed.

ED T T T T T T T —

60 [ —— - i
- Statistic

40k = — — —Ciitical Lines| |

20 1

cusum

100 200 300 400 500 600 700
Iteration

Figure 10. Monitoring and diagnosis results of the gearbox fault F2 using CUSUM test statistics.

5.3. Discussion

It should be mentioned that the same wind turbine SCADA data set was used in the
author’s previous paper [48], which is based on the cointegration analysis approach. More
specifically, three temperature parameters, selected as the same as in this study, were also
used in [48]. Apart from the same data set used, cointegration is also a regression-based
technique, therefore it would be interesting to compare the method proposed in this paper
with the cointegration-based previous study in [48].

In [48], as three temperature variables were used to form the cointegration model,
two cointegration residuals were obtained as the results of the cointegration process. Here,
it is noted that basically the number of residuals obtained depends on the number of
cointegrated variables and the number of common trends presenting in the cointegration
system. More detailed explanation for this issue can be found in [38].
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Figure 11. Zoomed data from Figure 10 displaying the detection process of F2.

As shown in Figure 7 in [48], the gearbox fault F2 was detected by the cointegration
residual in the middle of the data samples 1230 and 1231. However, it is necessary to men-
tion that this is the results using the first residual. The second residual, not shown in [48],
identified the gearbox fault F2 between the data samples 1239 and 1240. In comparison
with the results in Figure 11 of this paper, where the fault F2 has been detected at the data
sample 1230, one can conclude that the gearbox fault F2 can be detected using the method
proposed in this paper as early and accurately as being detected by the cointegration-based
approach under the condition that the first residual is used.

The cointegration-based approach has been considered as an efficient tool for struc-
tural health monitoring (SHM) and condition monitoring (CM), especially for the removal
of the influence of environmental and operational variations on damage-sensitive fea-
tures. However, when the cointegration residuals are used for condition monitoring and
fault/damage detection, the obtained results are diverse depending on which cointegration
residual is used. The first cointegration residual has been found to be the best one in terms
of early and accurate fault detection ability, as discussed in [38,51].

The CUSUM-based method proposed in this paper offers users a more straightforward
and reliable solution for wind turbine condition monitoring, because they need to monitor
only one sequence of the CUSUM test statistics (i.e., the damage-sensitive feature) within a
control chart scheme.

6. Further Discussion and Conclusions

Given the well-established CUSUM test from the fields of econometrics and statistics
for monitoring and detecting unexpected change over time in the parameters of data-driven
regression models, the present work has developed a new condition monitoring and fault
diagnosis approach for engineering systems and/or structures in general and for wind
turbines in particular. A CUSUM-based computation procedure consisting of four steps
has been proposed for this purpose. It starts with forming a multiple linear regression
model using data collected while the system or structure of interest is operating in the
normal condition without fault, then monitoring the stability of the regression coefficients
of the model on every acquired observations, and detecting a structural change in the
form of coefficient instability using the CUSUM test. The method falls in the category of
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semi-supervised algorithms because only a data set under the normal operating condition
is used to initially form the model. The availability of the proposed method is based on the
assumption that any coefficient instability indicates a structural change in the regression
model, which can be interpreted as the occurrence of a fault in the system or structure.
The proposed CUSUM-based method has been demonstrated through a wind turbine
case study using temperature-related SCADA data. A multiple linear regression model
is formed using gearbox and generator temperature data as the independent variables
and generator speed data as the dependent variable. Two known problems of the wind
turbine (an abnormal operating state F1 and a gearbox fault F2) were used to illustrate
the fault detection ability of the proposed method. The results show that the method can
effectively monitor the wind turbine and reliably detect both F1 and F2 at the early stage of
its occurrence.

It is important to mention that the detection of structural change in the model (i.e.,
the change-point detection problem) using WT SCADA data is not a simple task. One of
the main reasons is because wind turbines are subject to harsh environmental conditions.
The effects of noise and/or environmental condition variations can cause or increase the
problems of false positives and false negatives in fault detection results. For example, both
a gearbox fault and an abrupt ambient temperature change can cause the test statistics to
cross into the critical region. If this is the case then the CUSUM-based method proposed
in this paper should be combined with other techniques for the removal of noise and/or
environmental condition variations. Some potential methods are principal component
analysis, signal subtraction method, and cointegration analysis.

The work presented in this paper has successfully applied the CUSUM-based approach
for wind turbine condition monitoring and fault detection. However, this is still a feasibility
study and the results presented in this paper are preliminary in the context of practical
wind turbine condition monitoring applications. Therefore further research works are
required to test the approach with other WT SCADA database (real-world test cases).
Specially, the proposed methodology should be investigated for a large number of wind
turbines with different types of fault/abnormal components. Moreover, the qualitative and
quantitative comparisons of the proposed method with other existing approaches, such as
artificial neural networks, support vector machines and decision trees, will be investigated
in the future. It is expected in practice that the early fault detection should be at least some
days in advance for preventing wind turbine damages. Therefore future study on adapting
the CUSUM-based computation procedure to make it possible for early fault prognosis
in wind turbines has been planned. A promising direction is to consider approaches to
forecasting time series that are subject to multiple structural breaks, developed in the field
of econometrics and statistics for macroeconometric model prediction. Furthermore, if the
CUSUM test algorithm can be integrated with multiple nonlinear regression models, the
fault detection results would be improved.

As mentioned at the beginning of the paper that this study in a broad view has aimed
at developing a new approach, based on the CUSUM test, for condition monitoring and
fault diagnosis of different engineering systems and/or structures. Since the proposed
methodology is a general approach—which is simply based on the analysis of measurement
data in terms of time series responses acquired from investigated processes or structures
by sensors—the author believes that this method can be applied to a variety of engineering
systems and/or structures. For example, vibration data of rotating machines or vibration
responses (natural frequencies) of bridge structures would be suitable to be analysed by
the presented approach. In summary, the promising results obtained in this paper suggest
that the developed method should be further explored for SHM and CM problems.

Finally, as discussed in [52] the monitoring problem of a system or structure of interest
in the common view can be considered as the problem of detecting one or several abrupt
changes in the parameters of a static or dynamic stochastic process. If this is the case, then
it would be useful for people working in the fields of SHM and CM to consider using
change detection algorithms proposed in [52]. The book provides a unified framework
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for the design and performance analysis of (parametric) statistical approaches for on-line
abrupt change detection problems together with the sufficient mathematical background
necessary for this purpose.
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