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Abstract

In this study a bivariate Bayesian model averaging (BMA) and Ensem-
ble model output statistics (EMOS) technique for ensemble temperature
forecasts are proposed to account for lead time dependencies between er-
rors. Also univariate BMA and EMOS techniques are applied to generate
calibrated normal predictive density functions. For univariate models,
Maximum likelihood estimation (MLE) and minimum Continuous rank
probability score (minCRPS) estimation are compared. In addition to the
MLE, a sample method to simplify the minimum Energy score (minES)
estimation is proposed for bivariate models. In a case study of 2-m surface
temperature in Trondheim — Voll between year 2007 and 2011, using the
European Center for Medium-Range Weather Forecasts (ECMWF') fore-
cast ensembles, the BMA technique using minCRPS estimation shows the
most calibrated and sharpest post-processed probabilistic forecasts. The
bivariate EMOS model using minES estimation gives the best score and
shows that there is lead time dependencies between errors.



ii



Sammendrag

I dette studiet foreslar vi bivariate versjoner av de to teknikkene Bayesian
model averaging (BMA) og Ensemble model output statistics (EMOS) for
ensemble-temperaturvarsler, der vi har tatt hensyn til ledetid-avhengighet
i feilen. Vi bruker ogsa univariate BMA og EMOS teknikker for a generere
kalibrerte normalfordelte prediktive tetthetsfunksjoner. For univariate
modeller sammenligner vi metodene Maximum likelihood estimering (MLE)
og minimum Continuous rank probability score (minCRPS). I tillegg til at
vi bruker MLE, foreslar vi en sampling-metode for & forenkle minimum En-
ergy score (minES) estimeringen for bivariate modeller. I et casestudie ser
vi pa temperatur i Trondheim — Voll for arene 2007 — 2011, der vi bruker
European Center for Medium-Range Weather Forecasts (ECMWF) sine
varsel-ensembler. Her viser vi at BMA teknikken med minCRPS estimer-
ing gir de best kalibrerte og skarpeste post-prosesserte sannsynlighetsvars-
lene. Den bivariate EMOS modellen med minES estimering gir den beste
scoren og viser at det er ledetid-avhengighet i feilen.

iii



v



Preface

This report is the result of the course TMA4500 Master’s thesis for the pro-
gram Industrial Mathematics at the Norwegian University of Science and
Technology (NTNU), Department of Mathematical Science. This work
was carried out in the spring of 2013.

The work of this Master’s thesis has been a continuation of my Specializa-
tion project from the fall of 2012. For completeness, some of the theoretical
background are therefore included in this thesis. The software MATLAB
was used for the analysis.

I would especially like to thank my supervisor, Professor Ingelin Steins-
land who has helped and supported me throughout this master thesis.
She always used her time for discussions and provided me with invaluable
guidance which has contributed much in this master.

Jorinde Prokosch
Trondheim, June 2013



vi



Contents

[Abstract]
[Prefacel

|Glossary of notations|

[1__Introductionl

2 Data and case

2.2 Explanatory analysig| . . . . ... ... ...

|3 Background|

3.1 Bayesian Model Averaging|. . . . . . .. ..
3.2 Ensemble Model Output Statistics| . . . . .
(3.3 Assessment methods . . . . ... ... ...

[3.3.1  Assessing calibration| . . . . . . . ..

[3.3.2  Assessing sharpness| . ... .. ...
(3.4 Parameter estimationl . .. .........

3.4.2 Minimum CRPS estimationl . . . . .
BS Softward . . . . .. ... ... ... ...

I Bian 2 |

Ii.l Bl‘ &a(lia‘hﬁ IJ(}IIIlgll gil‘fitli t)llt;g:(] lSI!l‘ ‘l .....
4.3 MI estimation for bivariate modell . . . . .

vii

17
17
20
21
21
23
27
27
29
30



[6Simulation study]

|6 Case study: Temperature forecast of Trondheim - Voll|

[6.3.1 Assessment of univariate predictive performance

6.4 Bivariate modell . . . . . .

ram} r I isionl

[Bibliography|

viii

39

47
49
o1
52
70

79

82



Glossary of notations

Notation | Meaning
t Time for which a forecast is issued.
l Lead time.
n One given day.
Yl Observational data at issue time ¢ and lead time L
Tt Ensemble member number m at issue time ¢ and lead time .
Ty Ensemble mean at issue time ¢t and lead time [.
Yi—k,l Training data at issue time ¢ — k£ and lead time [
w Weight.
T Total number of times a forecast has been issued
for one lead time, [.
M Total number of members of an ensemble forecast.
K Total number of training days.
N Total number of days.
p(.) Probability density function (pdf).
F(.) Cumulative distribution function (cdf).
n Mean.
7 Predictive mean.
72 Variance.
o? Predictive variance.

Table 1: Summary of notations used in this study.






1. Introduction

Will you need an umbrella tomorrow? Can you go windsurfing next week-
end? It has always been of great interest to forecast the weather. Weather
forecasts are of importance in that for example airlines get information
about the weather conditions in order to schedule flights, farmers can
plan the planting and harvesting of their crops, and electricity suppliers
can make decisions related to electricity pricing. However, how good is
today’s forecast likely to be? Since the early 1990s, probabilistic forecasts
have been increasingly used for weather predictions at many weather cen-
tres [22]. Probabilistic forecasts provide a probability distribution and
give an estimate for how accurate the forecast is. Deterministic forecasts,
on the other hand, do not account for risk or uncertainty. Still, would you
bring an umbrella if the forecasts says that there is a 30% chance of rain
today? Should we warn a city if there is a 5% chance for storm to occur
tomorrow? Probabilistic forecasts are of importance to better understand
and evaluate uncertainty when making decisions.

Current research have shown that including spatial dependencies between
different observation sites give significantly better performance than uni-
variate models [3]. Also bivariate models for wind vectors, where the
spatial relationship between the components is taken into account, have
shown improvements [27, 28]. However, to our knowledge, there has been
few studies which accounts for lead time dependencies between errors. A
lead time is the delay between the issue time of e.g. a weather forecast
and the time for when the weather forecast says it will occur. An is-
sue time is the time when the forecasts are made. Nowadays, lead times
are considered to be time independent when forecasting a weather event.
However, according to Palmer [24] many economical losses could be saved
in making better decisions related to the weather. Forecasts without time
dependency can, for example, lead to forecasting smaller chances for frost
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tomorrow than there actually are. This can have huge economical conse-
quences for e.g. winter road maintenance. Between 1992 and 2004 Sno-
qualmie Pass on Interstate Highway 90 (I-90) was closed 120 hours per
year on average because of road maintenance, resulting in an annual loss
of at least 17.5 million dollars [4]. This motivates us to develop a model
that accounts for lead time dependencies between errors.

Different forecasts are made from different forecasters. However, which
forecaster should we trust? The forecaster saying that there is a 30%
chance for rain tomorrow? Or the one which says that the chance for
rain tomorrow is only 5%7 According to Gneiting et al. [12], the goal is
to make the probability forecasts as sharp as possible subject to its cali-
bration. Calibration refers to the reliability of the forecast in that there
is statistical consistency between the probabilistic forecast and the corre-
sponding observations. We have a perfectly calibrated ensemble forecast
when a weather event that is predicted to occur with probability P actu-
ally is observed with a relative frequency P in the long run. Sharpness
refers to the concentration of the predictive distributions, meaning that
under the condition that all forecasts are calibrated, we define the sharpest
to be the best. In other words, the sharper a calibrated predictive distri-
bution, the less uncertainty and the better its performance.

Probabilistic weather forecasts are often based on models which create
a collection of M forecasts considered at the same time. These multiple
forecasts are so called ensemble forecasts and can for instance be obtained
by running a model several times with different initial conditions, or by
running different model physics [14]. Each single forecast in the ensem-
ble forecast is referred to as an ensemble member. Let us assume that
these ensemble members are predicted by M different weather forecast
providers. By comparing the forecasts a forecaster then can tell you how
likely it is that a particular weather event will occur. If the forecasts vary
a lot, the forecaster knows that the weather is uncertain. In contrast, if
the forecasts are similar, they will have more confidence in predicting a
particular event. To measure the performance of each provider in forecast-
ing, all providers maintain their "place” in the ensemble each time they
make new forecasts. However, in this study we have only one provider,
the European Center for Medium-Range Weather Forecasts (ECMWF),
who supplies all the M ensemble members by using one specific model.
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This model is run several times with different initial conditions. Thus, the
ensemble members are exchangeable in that the ordering of the ensemble
members does not matter [5]. In other words, ensemble member m issued
today is not correlated with ensemble member m issued yesterday.

In order to get more information from an ensemble forecast, probabilistic
forecasts in form of predictive probability density functions (pdf) have to
be generated. Furthermore, studies have shown that ensemble forecasts
often tend to be underdispersive in that the observed value far too of-
ten lies outside the ensemble range [6l, 14, 17, [19]. In order to address
these issues, post-processing techniques can be applied. The most com-
mon approaches are Bayesian model average (BMA) [26] and Ensemble
model output statistics (EMOS) [16]. These models convert ensemble fore-
casts into calibrated and sharp probability forecasts. BMA makes use of
mixture distributions, in which each ensemble member corresponds to its
own probability component. EMOS is based on multiple linear regression.
Both methods can be applied to a number of different weather variables
like temperature, precipitation, air pressure or wind speed for univariate
models. In this thesis we propose extended versions of bivariate BMA and
EMOS models for ensemble temperature forecasts to accounts for lead
time dependencies between errors.

A common technique for estimation of the BMA and EMOS model pa-
rameters is Maximum likelihood estimation (MLE) [26]. Additionally,
Gneiting et al. [16] proposed the use of minimum CRPS (minCRPS) es-
timation, where the parameters found minimize the CRPS value for the
training data. In order to find out which of these estimation methods lead
to best post-processing performance, we consider both methods. However,
minCRPS is an estimation method for univariate models. For bivariate
models we therefore propose minimum ES (minES) estimation, where sam-
pling is used to simplify the estimation process.

Scoring functions, such as mean absolute error (MAE) and root mean
square error (RMSE) are often sufficient methods to evaluate the quality
of the deterministic forecasts. These evaluation methods depend both on
the deterministic forecast and the realization, and assess the quality of the
predictions [I1]. The score is negatively oriented, meaning the smaller, the
better. However, in order to assess probabilistic forecasts we need to eval-
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uate both the calibration and the sharpness [26]. An often used scoring
rule for a joint assessment of calibration and sharpness is the continuous
ranked probability score (CRPS) [7, 15, 20]. It is a widely used strictly
proper scoring rule, meaning that the forecaster gets the best score by
forecasting his or her true beliefs, although it may be possible to get the
same score by using a different forecast [I5]. As for scoring functions, scor-
ing rules are negatively orientated. In order to assess the calibration of a
forecast, we also consider probability integral transform (PIT) histograms
[12] for predictive distributions.

In this Master’s thesis we compare univariate BMA and EMOS post-
processing techniques and propose an extended version for bivariate mod-
els. Both the univariate and bivariate BMA and EMOS models are ap-
plied to temperature data from Trondheim — Voll, which are provided by
ECMWFEF. According to Raftery et al. [26], a normal distribution is con-
sidered to be appropriate for temperature data. We apply the methods
on forecasts of 6-hourly intervals up to +42 hours. Hence, 8 different
lead times are evaluated. For bivariate models only lead time 5 and 6 are
considered. Additionally, two different estimation methods are compared:
MLE and minCRPS for univariate model. For bivariate models we pro-
pose the minES method in addition to use MLE.

This thesis is organized as follows. In the next chapter we introduce
the data used in the case study done. Chapter 3 we give a brief review
of univariate post-processing techniques. Additionally, estimation and as-
sessment methods are explained in this chapter. We describe an extended
version of the BMA and EMOS models in Chapter 4. A simulation study
is done in Chapter 5 to see if the parameters are consistent. In a case
study in Chapter 6, we decide on the length of training period before we
apply both the univariate and extended bivariate BMA and EMOS tech-
niques to ECMWF data and make use of the assessment methods. The
thesis is concluded with a discussion in Chapter 7, where we summarize
the results and suggest possible ideas for further work.



2. Data and case

This chapter serves an overview of the data used in a case study in Chap-
ter [l In the first section, temperature observation data and ensemble
forecasts available are introduced. Explanatory analysis of these are de-
scribed in the second section.

2.1. Available observations and forecasts

In this study we consider the observation station, Voll, located in the
Trondheim area in the Trgndelag district of central Norway, see Fig-
ure [2.1] The Trondheim region is situated close to the Trondheimsfjord
and is characterized by lowland with small hills up to 500 meters above
sea level. Voll is located in Trondheim municipality, 127 meters above sea
level with coordinates (63.4106°N, 10.4536°E). It is situated 3.7 km away
from centred Trondheim and was established in January 1923. Tempera-
ture observations are provided by the Norwegian Meteorological Institute
(MET) between January 1st 2007 and December 31st 2011 through eK-
lima (http://eklima.met.no), where hourly data is available. The temper-
ature is measured daily in 2-m height above the ground. In our analysis,
6-hourly intervals observations are considered, starting at 00:00 Coordi-
nates Universal Time (UTC). UTC is the primary time standard by which
the world regulates clocks and time.

Ensemble forecasts for temperature are obtained from the European Cen-
ter for Medium-Range Weather Forecasts (ECMWF) between January 1st
2007 and December 31st 2011 through TIGGE (http://tigge-portal.ecmwf.int).
ECMWTF is an international meteorological organization, founded in Eng-
land in 1975. They develop numerical methods for medium-range weather
forecasting. Ensemble forecasts are created by running numerical weather

7



2.1. Available observations and forecasts 2. Data and case

Figure 2.1: Map over northern Europe. The yellow dots indicate the grid
of downloaded ensemble forecast data. The red dot indicates the location of
Trondheim — Voll in Norway.

prediction models a number of times with slightly different starting con-
ditions. The model is based on deterministic simulation models that rep-
resent the physics of the atmosphere. One ensemble forecast consists of
M = 50 separate forecasts made by the same computer mode. The spread
between ensemble members indicates the uncertainty of the ensemble fore-
cast.

The forecasts start at 00:00 UTC and are available at 6-hourly intervals up
to 4384 hours. They are calculated on a grid of resolutions 0.5x0.5. Each
ensemble forecast is downloaded on a 3x3 grid from ECMWF with coordi-
nates (63°N-64°N, 10°E-11°E). For further calculations, the forecasts for
the coordinate (63.5°N, 10.5°E) are used. We choose the forecasts from
this coordinate because this point only is 10.6 kilometers North-West from
the observation station at Voll.



2. Data and case 2.2. Explanatory analysis

In this study we look at 6-hourly forecasts predicted up to 42-hours ahead
of surface temperature, initialized at 00:00 UTC. For each 6-hourly inter-
val we step one lead time forward, and in total 8 different lead times are
considered. A list of lead times and the corresponding predicted hours
ahead is given in Table Also the observational time is listed.

Lead time (1) o 1 2 3 4 5 6 7

Hours predicted ahead 0 6 12 18 24 30 36 42

Observational time (UTC) (¢t) [ 00 06 12 18 00 06 12 18

Table 2.1: Lead time, corresponding hours predicted ahead and correspond-
ing observational time.

We have n = 1,...,N number of days. Four times a day, at time ¢ = 00,
06, 12, 18 UTC, the temperature is observed, and new forecasts are issued
for 8 different lead times. For simplicity, we denote the observation time
during one day for A € {1, 2, 3, 4}. Hence, the observations observed day
n at time A\ are denoted as y, x.

2.2. Explanatory analysis

The climate in Trondheim — Voll is characterized by a seasonal variation
in temperature. This can be observed in Figure where daily mean
observed temperature, ¥y, = izgl\:l Yn,\, between January 1st 2007 and
December 1st is plotted. In order to give a better overview of these trends,
we only plot the daily mean observed temperature, 7,, for year 2011, see
Figure In Seems to be seasonally stationary, in that the mean temper-
ature seems to be the same every year. However, 2010 was a colder year
with ¢, up to almost 3 degrees lower than the other years, see Table

In order to see if there is variation in temperature during the day, we
subtract ¥, from y, x, 0n = Yn x — Yn, See Figur We observe that there
is less variation in temperature at time 06:00 UTC and 12:00 UTC (A =
2, 3) than at time 00:00 UTC and 18:00 UTC (A = 1, 4). Furthermore,
we note an outlier at almost -15°C at time 00:00 UTC. This indicates that
there was large variation in temperature that day.
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Figure 2.2: Daily mean observed temperature, y, = iZizl Yn,x, between
year 2007 and 2011. The blue dots represent the daily mean observed tem-
perature. The red line represent the mean temperature between 2007 and
2011 which is 5.86°C

Mean temperature (°C)
o

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec
Year 2011

Figure 2.3: Daily mean observed temperature, ¥y, = %Zi:l Yn, A, Year
2011. The blue dots represent the daily mean observed temperature. The
red line represent the mean temperature for year 2011 and is 6.80° C.
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2. Data and case

2.2. Explanatory analysis

Mean temp. (°C) UCT
Year 00:00 06:00 12:00 18:00
2007 4.83 4.87 7.51 6.72
2008 5.37 5.35 8.15 7.51
2009 5.04 4.98 7.67 6.89
2010 2.66 2.56 5.24 4.53
2011 5.68 5.76 8.34 7.43

Table 2.2: Observed mean temperature at time 00:00, 06:00, 12:00 and

18:00 UTC for each year.

+

+

i

i
| L
o
H

+

Temperature (°C)

| —+

i

=N

H

ouTc

uTc 12 UTC
Time of observation

18 UTC

Figure 2.4: 6, = yYn,x — Un, showing the variation of observed temperature

during the day for year 2007 to 2011.

The

blue box shows the 25-75%

quartile, the red line the median and the red crosses the outliers.

An illustration of the ensemble forecasts, z;2, for lead time 2 January
2011 is shown in Figure Each ensemble member, @, 2, is plot-
ted as a blue circle. The red circle denotes the corresponding observa-

length

tion. We observe that in this example, the ensemble length, z;, =
max(Tmt2) —min(Tme2), is between 1°C and 6°C. Further, we note that
the observations lie mostly above the ensemble range.

11
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Temperature (°C)

i - 8 O Observation | |
<] - O  Ensemble
_12 L L 1) I T
0

5 10 15 20 25 30 35
January 2011

Figure 2.5: Plot of ensemble forecasts at | = 2 and corresponding obser-
vations at 12:00 UCT for January 2011.

For [ = 0 the ensemble forecasts are issued at 00:00 UTC. Since the en-
semble forecasts are made at the same time as they are observed, small
ensemble intervals are expected. We plot the length of all ensemble fore-
cast intervals, J:ielngth, between year 2007 and 2011 to verify that this is
true for our data7, see Figure [2.6, However, we observe that the lengths
make a jump around June 2010 where xffln 9" ecomes larger. The reason
is that there has been done changes in the initial perturbations [21]. On
the 22nd of June a new configuration was implemented which has a more

reliable spread in the short range.

Table 2.3] shows the error between the observational mean and the en-
semble mean, e = ¥, — ¥;;. We observe a positive error. This indicates
that the observational mean almost is consistently larger than the ensem-
ble mean. The bold numbers in the table denote the largest error for lead
time I. We note that the error is larger in 6 of 8 lead times in year 2010.

12
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Temperature (C)
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Figs
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Figure 2.6: Length of ensemble intervals, xffgbgth = maz(Tmt0) —

min(Tm,.0) between year 2007 and 2011 for I = 0.

Year / Error (°C) | I=0 I=1 [=2 [=3
2007 1.04 130 1.06 1.45
2008 1.37 183 140 2.14
2009 1.46 197 1.53 2.25
2010 0.81 2.24 150 2.92
2011 0.55 141 065 1.74

=4 I=5 1=6 I=T7
2007 1.52 144 118 1.61
2008 240 210 140 218
2009 2.66 223 1.66 2.39
2010 3.60 2.83 1.66 3.00
2011 230 2.05 1.08 2.03

Table 2.3: Error between the observational mean and the ensemble mean,
e = Yp — T4y, for each year and each lead time. The bold numbers in the
table denote the largest error for lead time l.

13



2.2. Explanatory analysis 2. Data and case

In order to see if there is variation in temperature forecasts during the
day, we divide the lead times into two days, Day a and Day b. Let [ = 0,
1, 2, 3 correspond to time 00:00, 06:00, 12:00 and 18:00 UTC Day a,
and | = 4, 5, 6, 7 correspond to time 00:00, 06:00, 12:00 and 18:00 UTC
Day b. The mean of each ensemble forecast at lead time [ is given as
Ty = ﬁ Zi\n/lzl Zm.t1- Let then the mean of Z;; for Day a be defined as
zh = i Z?:o Z;. For Day b the mean of z;; is defined as z, = % ZZ:4 Ty
Subtracting ¢ from z;; for [ =0, 1, 2 ,3, and z° from Zyy for 1 =4,5,6,
7 shows the variation in temperature ensemble forecasts during the day,
see Figure We observe that the variation in ensemble forecasts during
the day is quite similar to the variation in observed temperature during
the day, see Figure Furthermore, we note that there is less variation
at 06:00 UTC and 12:00 UTC than at 00:00 UTC and 18:00 UTC, as we

also observed for the observed temperature.

14
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Day a

[ |
~ : |
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Figure 2.7: Spread for temperature ensemble forecast during the day for
year 2007 to 2011. The blue box shows the 25-75% quartile, the red line the
median and the red crosses the outliers. Day a contains data from lead time
0, 1, 2 and 3, and Day b contains data from lead time 4, 5, 6 and 7.
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3. Background

This chapter gives a brief review of two different post-processing tech-
niques for producing calibrated ensemble forecasts for univariate models.
How to evaluate the models is explained in section 3, and in section 4 we
describe two different parameter estimation methods.

As introduced in the previous chapter, we consider ensemble forecasts
for 8 different lead times for several days. Each ensemble forecast consists
of M ensemble member forecasts. Let ¢ be the issue time, [ the lead time
and m the number of an ensemble member in an ensemble forecast. An
ensemble member forecast can then be denoted as x,, ¢ ;. However, in this
chapter we only consider one lead time at one issue time, which simplifies
the notation to x,.

3.1. Bayesian Model Averaging

Raftery et al. [26] introduced Bayesian model averaging (BMA) as a
method for generating calibrated predictive probability density functions

(pdf) from ensemble forecasts. It allows for combination of different
dynamical models, such as numerical weather prediction models, and

treats each ensemble member forecast as a statistical model. For non-
exchangeable ensemble forecasts, where the ordering of the ensemble mem-

bers is set, each ensemble member forecast is associated with a pdf, pp, (y|zm,, 027¢).
Here y is the quantity of interest and #%7*¢ are the parameters of the m’th
component pdf. The ensemble BMA predictive model is then given by a
mixture of the pdf’s,

M
Pylz1, e war; 077, 057 = D Wi (Y], 07, (3.1)
m=1

17



3.1. Bayesian Model Averaging 3. Background

where M is the total number of forecasts in an ensemble forecast. The
weights w,, can be interpreted as posterior probabilities based on ensem-
ble member m’s relative performance in the training period. These are
assumed to be non-negative with Zf\i L Wwm =1 [9,26]. The choice of pdf,
pm depends on the weather variable of interest. Raftery et al. [26] consider
normal distribution to be appropriate for temperature. This seems to be
reasonable because temperature often has normal distributed errors [9] 26].
The distribution is centred so that the conditional pdf, p, (y|xm, 02m?) is
a normal pdf with mean n,, = oy, + By, and standard deviation 7,,.
The mean can be viewed as a simple linear bias-correction of the ensemble
member forecasts.

In this study all the ensemble members are exchangeable. Hence, the
BMA weights w,, and model parameters 62¢ can be considered to be
equal for all ensemble members, =1, ...,x3;. The BMA predictive model in
Eq. can therefore be rewritten as

M
P, e 2ar, 07 = wpin (ylam, 677), (3:2)

m=1

where #"™* = {a, 3,7} and the weights, w = 1/M, are constant. The
distribution is centred so that the conditional pdf, p,(y|zm,0°") is a
normal pdf with mean 7, = a + Sz, and standard deviation 7, where «
and § are the bias-correction parameters. This can be denoted as

P (Y|m, 07) ~ N (@ + By, 72). (3.3)

An illustration of the BMA predictive pdf is given in Figure [3.1] The
predictive pdf is a weighted sum of five normal distributed pdf’s (the thin
blue lines). Also the observation (black vertical line), the values of the raw
ensemble members (black circles) and the bias-corrected ensemble mem-
ber forecasts (black crosses) are shown. In this example the ensemble
members are exchangeable. Hence, the parameters o = 1.71, § = 0.92,
7 = 0.98 and the weights w = 1/5 are the same for all ensemble member
forecasts. We observe that the raw ensemble member forecasts mostly lie
outside the predictive pdf, and that the corrected ensemble members are
much more calibrated in that the observation falls within the ensemble

18
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Figure 3.1: BMA predictive pdf (thick curve) and its five components (thin
curves) for January 31st 2008. Parameter estimates are o« = 1.71, 8 = 0.92,
7=0.98 and w = 1/5. Each circle is one of the five raw ensemble members,
the crosses are the bias-corrected ensemble members and the solid vertical
line is the observation.

range. The BMA predictive pdf is a result of the blue single pdf’s. We
observe that the observation almost is in the center of the predictive pdf.

The BMA predictive mean, pm* = Z%zl w(a + Bxy,) can also be used
as a deterministic forecast and can be compared with the mean of the raw
ensemble forecasts. The BMA predicted variance can be written as [25]

, M M 2
ogtme” — Z w ((a + fxm) Z w(a+ Bx; ) + 72 (3.4)
m=1 =1

19



3.2. Ensemble Model Output Statistics 3. Background

3.2. Ensemble Model Output Statistics

Ensemble model output statistics (EMOS) is a post-processing technique
based on multiple linear regression. It is easy to implement and corrects
the forecast bias and underdispersion. For temperature it fits a normal
distribution to the ensemble member forecasts. EMOS was first proposed
by Gneiting et al. [I6] and is an extension to the Model Output Statistics
(MOS) technique developed by Glahn and Lowry [10].

The EMOS predictive pdf’s are normal distributed with predictive mean
W = a+ bixy + ... + by and predictive variance 0?2 = c+dS?% In
this approach, the predictive mean is a bias-corrected weighted average
of the ensemble forecasts, where a is a bias-correction and by, ...,bys are
regression coefficients. The predictive variance is modeled as a linear func-
tion of the ensemble forecast variance S? = ; an/l:l(xm — 7)2, where
z= ﬁ Zn]‘le Zm, is the mean of the ensemble forecast. Hence, the normal
predictive distribution for the variable of interest, y can then be written as

p(yl21, .oy a1, 0°7°%) ~ N(a 4 byzy + ... + by, ¢ + dS?). (3.5)

However, in this study we have exchangeable ensemble member forecasts.
Thus, the EMOS technique is simplified so that the predictive mean of
the normal distribution becomes a linear function, y = a + bZ. We can
therefore rewrite the normal predictive distribution given in Eq. as

p(y|Z, 0°7°%) ~ N'(a + bz, c + dS?), (3.6)

where ¢ = {a,b, c,d}. We note that the EMOS approach only condi-
tions on a single model considered to be the best one. Thus, it yields one
predictive pdf [16]. In contrast, the BMA approach makes use of multiple
models and fits a mixture density distribution as predictive pdf [26].
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3.3. Assessment methods

In this section we present assessment methods to evaluate the perfor-
mance of univariate and bivariate BMA and EMOS models. Evaluation
of predictions is an important step in any forecast process. For deter-
ministic forecasts, score functions, such as mean absolute error (MAE) or
root mean square error (RMSE) are sufficient methods for evaluating the
quality of the forecasts. However, according to Gneiting et al. [12], the
goal is to make the ensemble forecasts as sharp as possible subject to its
calibration. Calibration is a measure of statistical consistency between
observations and ensemble forecasts. For example, if an event is predicted
to occur with probability 60%, on average it should happen in about 60%
in the long run. Sharpness measures the concentration of the predictive
distribution, meaning that the sharper a calibrated predictive distribution
is, the less uncertainty and the better its performance. The continuous
ranked probability score (CRPS) is often used to evaluate the calibration
and sharpness of probabilistic forecasts [I5]. In order to assess the cali-
bration of a forecast, we will also consider probability integral transform
(PIT) histograms [12] for predictive distribution.

3.3.1. Assessing calibration

There are several ways to assess calibration. For ensemble forecasts the
verification rank histogram (VRH) [1] [7, [19] can be used to evaluate the
raw ensemble forecasts. In order to compute VRH, one arranges the en-
semble forecasts and the corresponding observation y in increasing order.
Hence, it is possible to check which index the verifying observation be-
comes in the range from 1 to M +1. In a calibrated ensemble, the verifying
observation is equally likely to get any of the indexes. In the long run the
VRH should therefore be uniform if the predictive pdf is calibrated.

A continuous analog of the VRH is the probability integral transform
(PIT) histogram. It is a common tool used to evaluate the calibration of a
univariate predictive forecast distribution [8, 12]. Let F be the predictive
cdf of the observation y, then the probability integral transform is defined
by

PIT = F(y) ~ U0, 1]. (3.7)
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Here, PIT is a number between 0 and 1. PIT’s interpretation is the same
as for the VRH, meaning that the PIT histogram should be closely to

uniform when it is calibrated.

Calibrated Underdispersed
40% 40%
30% 30%
20% 20%
10% 10%
0 0
0 05 0 0.5 1
Overdispersed Biased
40% 40%
30% 30%
20% 20%
10% 10%
0 0
0 05 0 0.5 1
a)
0.8 T T
Calibrated
Underdispersed
0.7F Overdispersed ||
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0.6 J
051 i

b)

Figure 3.2: a) Hypothetical verification rank histograms for a well
calibrated (N(0,1)), an underdispersive (N(0,0.5)), an overdispersive
(N(0,2)), and a biased (N (1,1)) predictive distribution are plotted. b) The
corresponding predictive distribution. ¢ denotes the pdf.
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An illustration of a PIT-histogram for different hypothetical distributions
is shown in Figure In this example, all data points are random sam-
ples from a standard normal, A/(0, 1) distribution. A U-shaped histogram
indicates that the ensemble forecasts are underdispersed in that the ob-
servations too often lie outside of the ensemble range. A hump-shaped
diagram indicates that the variance is too wide, meaning that the ensem-
ble forecasts are overdispersed. A triangle-shaped histogram indicates that
the ensemble forecasts are biased, while a nearly flat histogram suggests
calibration.

3.3.2. Assessing sharpness

Although the PIT-histogram is a good tool for evaluating calibration
of probabilistic forecasts, it is not sufficient to tell if a post-processing
technique is useful or not. As mentioned in the introduction, we want
the ensemble forecasts to be as sharp as possible subject to its calibra-
tion [12]. We therefore need to combine evaluation of calibration with
assessing sharpness to identify if the BMA and EMOS approaches yield
both well calibrated and sharp ensemble forecasts. In this study we use
proper scoring rules to assess both sharpness and calibration.

Proper scoring rules

A scoring rule is said to be a strictly proper scoring rule when the forecaster
gets the best score by forecasting his or her true beliefs, although it may be
possible to get the same score by using a different forecast [15]. A widely
used proper scoring rule in the assessment of the quality of probabilistic
forecasts is the Continuous rank probability score (CRPS) [7, [15, 20]. The
CRPS gives a joint assessment of calibration and sharpness and is nega-
tively orientated, such that a smaller CRPS means a better forecast. A
perfect forecast gives CRPS score of 0. The CRPS is sensitive to distance
in that it is penalizing predictions that are far away from the actual ob-
servation. Let F' be the cumulative distribution function (cdf) and y;y
the observed quantity, which in our case is the 2-m temperature at issue
time ¢ and lead time [. The CRPS measures the difference between the
predicted and the occurred cdf’s. For a univariate forecast the standard
form is defined as
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o0

CRPS; (F, y;) = / F(€) — H(& — y) de. (3.8)

—00

where t is the issue time and H is the Heaviside function,

~_J0 for &<y
H(é‘—y)—{l for ¢y (3.9)

Gneiting et al.[I5] show that the CRPS for one lead time also can be writ-
ten as

1
CRPSt(F, yt) = E|Im,t - yt| - §E|Im7t - x:n,t|’ (310)

where ;,,; and z7, , are independent random variables with cdf F, and E
denotes the expectation. Hence, it is possible to calculate CRPS from the
predictive cdf from an ensemble forecast of size M:

1 M 1 M M
CRPSy(Fens, y) = 77 D [tme =l = 535 > D lome — wngl, (3.11)
m=1

m=1n=1

where y; is the observation and z,,; the ensemble members. F,; is a
discrete predictive distribution from a forecast ensemble of size M. The
CRPS can also be estimated by sampling. To evaluate a forecast proce-
dure we average the CRPS; over T forecast-observation pairs,

T
1
CRPS = ; CRPS;. (3.12)

For a deterministic forecast the CRPS reduces to Mean absolute error
(MAE). MAE is a scoring function used for evaluating deterministic fore-
casts. It measures how the values of the forecasts differ from the values of
the observations and is defined as

T
1 _
MAE = T ;_1 [Yer1 — Tel- (3.13)
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Here y;4; is the observation and #;; is the mean of the ensemble forecast
at issue time t and lead time [. T is the total number of days evaluated.

The integral in Eq. is not on a closed form, meaning that it can
cause problems to some distributions. Gneiting et al. [I6] derived an an-
alytic expression for the CRPS when the cdf is normal distributed with
mean g and variance o2. By repeated partial integration in Eq. the
CRPS for a normal distribution becomes

CRPSt(N(Mm,hO-?)ayt)
Yt — Um,t Yt — Um,t Yt — HUm,t 1
= (2D =) —1 2 gt pmtoy
7 < ot [ < o > } * ¢< o ) ﬁ) ’

where ¢(-) and ®(-) denote the pdf and the cdf of a standard normal
random variable at the normalized prediction error, (y; — pt)/o¢ [13), [18].
Eq. B:14] is used to evaluate the EMOS model. However, for BMA, F is
the cdf of a Gaussian mixture distribution, meaning that the distribution
is composed of two or more normal distributed pdf’s. Hence, given a set of
n cdf’s, Fy,..., F,,, the mixture distribution for non-exchangeable ensemble
forecasts, introduced by Raftery et al. [26] can be written as

n

F=> wF, (3.15)

=1

where w; are non-negative weights and ) w; = 1. For exchangeable en-
semble forecasts a closed form solution for this is

m=1
M M M
Z A(yt — Hmit, Ut) - Z Z w2A(:U’m7t — Hnt, 0-1? + 0-152)7
m=1 m=1n=1

(3.16)
where A is
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Ayt 07) = 2010 (’Tj) + fm <2<I> (“m) - 1) . (3.17)

Ot

Eq. is used to evaluate the BMA model.

An illustration of a predictive cdf is given in Figure It is plotted
together with the corresponding observation. The grey area between the
observation and the predicted cdf is the value returned by the CRPS.

cdf
observation

0.9r

0.8r

0.71

0.6

Predictive cdf
o
(6,

-2 -1 0 1 2 3 4 5
Temperature (C)

Figure 3.3: Illustration of CRPS for January 31st 2011. The forecasts
are made twelve hours ahead and the corresponding observation is observed
at 12:00 UCT. The figure shows the computation of the CRPS, which is the
grey area between the cdf of the forecast and the observation, y = 32.

Energy score (ES) is a generalization of the CRPS to evaluate multivariate
probabilistic forecasts [15]. For one forecast-observation pair at one lead
time, it is defined by

1 *
ESy(F, Y1) = E[[X = Y3 = SE[X - X]| (3.18)

where [|-]| denotes the Euclidean norm, and X; and X are independent
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random vectors from the multivariate probabilistic forecast with cdf F}.
Y, is a vector of observations. It can be calculated using samples of the
multivariate probabilistic forecast

M 1] M M
ES:(Fy, 4i) = Z [ Xt — Yel| = M2 Z Z [ Xt — Xnyell 5 (3.19)
m:

m=1n=1

where X4, ..., X, are m independent vectors sampled from the multi-
variate probabilistic forecast. The temporal average of all values of ES; is
denoted as ES, where T is the number of forecast-observation pairs,

1 T
=5 > ES.. (3.20)
t=1

3.4. Parameter estimation

We use two different methods when estimating the parameters: Maximum
likelihood estimation (MLE) and minimum CRPS estimation (minCRPS).

3.4.1. Maximum likelihood estimation

Maximum likelihood estimation (MLE) was proposed by R. A. Fisher and
is a common method to estimate the parameters of a statistical model.
Generally, for a given data set and a basic statistical model, the maxi-
mum likelihood method selects values of the parameters that maximize
the likelihood function.

BMA

At one lead time [, we have the training data, y+—1,y:—o..., yt—x of K ob-
servations with conditional pdf’s, pm (yi—k|Tm. ¢k, 0°™%). For BMA with
exchangeable ensemble forecasts, the parameters a and § are estimated
by simple linear regression, and only the standard deviation, 7, is esti-
mated by MLE. The likelihood function £ for mixture normal distributed
functions is defined by
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t—1 M
L(z1, s TN, TYt—15 - Yt—K) = H [Z wpm(yk]a:mk,T)] . (3.21)

k=t—K Lm=1

In practice, it is easier to find the MLE by maximizing the log-likelihood
function. This is because the logarithm is a monotonically increasing func-
tion. Equation [3.21] can then be rewritten as

1Og£($17 sy LM T|yt71) ceey yth) =

t—1 M
Z log [Z wpm(yk\xm,k,r)] ; (3.22)

k=t—K m=1

where we consider equal weights and parameters. Because of the logarithm
of a sum in the function, this problem is not possible to solve analytically.
Therefore it is necessary to find a numerical method to compute the MLE.

EMOS

Given the training data y:—1,y:—o...,y:—x of K observations, the EMOS
parameters, a, b, c and d are all estimated at once with MLE. Equally as
for the BMA, it is more convenient to maximize the logarithm of the like-
lihood function. The log-likelihood function for the EMOS model Eq. [3.6]is

lOg,C(II?l, <y LM, Ay b7 &) d|yt—17 ey yt—K) =
t—1

_ t—1
- % {Klog(ZTr) + Z lye = (a + by ) + Z log(c+ dS,%)} .

2
c+d
k=t—K + Sk k=t—K

(3.23)

To make sure that the density is a valid probability distribution, we set
¢ and d as non-negative parameters [16]. To include these constraints in
the EMOS model we write
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3.4.2. Minimum CRPS estimation

An other estimation method is the Minimum CRPS (minCRPS) estima-
tion, suggested by Gneiting et al. [16].

BMA

Similarly as for MLE, we use the training data y;—1,yt—92...,%:—x of K
observations. By taking into account that we have equal weights and ex-
changeable ensemble member forecasts, we can rewrite Equation as

M
minCRPS (Z wN(Um,Tz),y> -

m=1
1 t—1 M 1 M M
E Z (Z wA(yk - 7]m,kﬂ'2) - 5 Z ZTUQA(Um,k — Nn,k; 272)) )
k=t—K \m=1 m=1n=1
(3.24)

where w = 1/M where Z%:l w =1, and A is defined as Eq. [3.17 It is
minimized numerically.
EMOS

Also for EMOS, we estimate the model parameters by minimizing the
CRPS value for the training data. We calculate the minimum CRPS esti-
mation by minimizing Equation Hence, minimizing equation can be
written as

minCRPS[N (1, 02),y] =

£ 2 PO (o () ) e(2) 3]
(

where ¢(-) and ®(-) denote the pdf and the cdf of a standard normal
random variable at the normalized prediction error, (y — ) /o [13, 18]. As
for BMA, it is minimized numerically.
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3.5. Software

In this thesis the software MATLAB is used for the analysis. Ensemble
forecasts were loaded from GRIB-files. Gridded Information in Binary
(GRIB) files are outputs directly from Numerical Weather Prediction pro-
grams. The toolbox NCTOOLBOX provides methods for data access.
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In order to account for lead time dependencies between errors at a single
location and single quantity, we need bivariate statistical post-processing
techniques. In this chapter we introduce an extended version of the BMA
and EMOS models for bivariate lead times. Let ¢ be the issue time, [
the lead time and m the number of an ensemble member in an ensem-
ble forecast. We then denote X+ = {4y : | € L} as a vector with
ensemble member forecasts at lead time [ of a set of lead times L, and
V: = {yt41 : | € L} the corresponding observation vector. For simplicity
we suppress issue time from the notation and denote the ensemble mem-
ber forecast and observation vector as x,, and y. Additionally, we let
L = {1, 2} label the elements in the vectors. This is only in order to sim-
plify the notation and does not mean that we have set the two lead times
tobel=1and [ = 2.

After introducing the extended version of the BMA and EMOS models
in section and we present how to estimate the bivariate parame-
ters with the estimation methods by MLE in section In section {4.4
we derive how to estimate the parameters with minimum ES (minES).

4.1. Bivariate Normal distributed BMA

Bivariate normal distributed BMA is an extended version of the univariate
BMA model introduced in section 3.1l It takes two lead times into account
at a time in order to account for lead time dependencies between errors.

Let ¢ = {a, B, 7,7}, where o = [q o), B = [f1 Bo)’, T2 = [}
73]" and r the correlation coefficient. For exchangeable ensemble mem-
bers, each pair of ensemble member forecasts is associated with a pdf,

p(y|x1, ..., xar, ©¥™4). The bivariate normal BMA is a mixture of M bi-
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variate Gaussian pdf’s and equals

M
p(y[x1, ..., x5, OU9) = Z WP (YK, ©0Y), (4.1)

m=1

where M is the total number of forecasts in the ensemble, and the weights
are w = ﬁ Normal distribution is considered for temperature ensem-
ble forecasts. The distribution is centred so that the conditional pdf,
P (Y%, ©¥™%) has a mean, § = a + 3%, and covariance matrix sbma

This can be denoted as

P (¥ |Xim, ©P™) ~ MVYN (o + By, 0™, (4.2)

were 'y = [yl y2]’, Xm = [xlm me]’ and

zbma — |: 7—12 TTITZ:| . (43)

rT172 7'22

Hence, the distribution p,, (y|%Xm, ©"%) can be written as
D (|:y1:| |::1:1m:| ’@bma> ~ MVYN <|:O£1 + 61$1m:| ’ |: 7—12 7’7’127'2:|) '
Yo Tom, ag + Poxom |’ |rmiTe T

(4.4)
In order to illustrate bivariate BMA predictive pdf, we let the parame-
tersbea =[00]", B=[11]", 1 = 0.2, 5 = 0.2, p = 0.8 and apply these
on an ensemble forecasts with M = 5. Hence, the weights are w = 1/5.
In Figure the estimated probability density contours for the bivariate
normal mixture distribution are plotted. We observe that the ensemble
members are divided into two clusters. Values of the bias-corrected en-
semble members (black dots) are also shown.
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Figure 4.1: Extended predictive BMA pdf. The parameters are o = [0
0,8 =[11], 11 =0.2 170 =0.2, p = 0.8 and the weights are w = 1/5.

4.2. Bivariate Normal distributed EMOS

The bivariate normal EMOS model is an extended version of the univari-
ate EMOS model introduced in section Let ©°"¢ = {a,b,o,p},
where a = [a1 as]’, b = [by bo]’, o = [0} 03]’ and p the correlation co-
efficient. The EMOS predictive pdf is normal distributed with predictive
mean, g = a + bx and covariance 3°"°® and is denoted as

P(yIX, ©°7%) ~ MVN (a + bx, 57%%), (4.5)

where y = [y1 y2|’, X = [T1 T2]” and

yemos _ U% pPo102 (4 6)
pPO109 o3 |’ ’
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< . . 2 2 2 1 M
Here the predictive variance is o, = ¢+ dSt, where Sf = 17 > 1 (Tm —

7)2. Remembering the notation, L = {1,2}, the bivariate normal predic-
tive EMOS pdf, p(y|x, ©°™°°), equals

Y1 z1 emos ai + bli‘l O'% po‘10'2:| )
= ) © ~ MVN _ R A
P <[92} ’ [372} ) ([az + 52902] [pamg o3
(4.7)

In order to illustrate bivariate EMOS predictive pdf, we use the same
parameters and ensemble forecast as in the example of bivariate predic-
tive BMA pdf, see section Figure [4.2| shows the estimated probability
density contours for the bivariate normal distribution. Values of the bias-
corrected ensemble members (black dots) are also shown.
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Figure 4.2: Extended predictive EMOS pdf. The same parameters as for
the extended predictive BMA pdf are used (see figure text|4.1]).
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4.3. ML estimation for bivariate model

Given the training data y;_1,¥;_9, ..., ¥;_x of K observations with condi-
tional pdf p(y;_|%Xm—k, ©). The log-likelihood function for the bivariate
BMA is defined by

logL(Xla ceey XM 2bma|yt717 "'7yt7K) =

t—1 M
Z log Z WP (Y1 [ X 20 | (4.8)
k=t—K m=1

where 3™ is the covariance matrix in Eq. The log-likelihood func-
tion for the bivariate EMOS is defined by

t—1

log L%, 2|y, ¥ig) = >, log[p(yxlx, =), (4.9)
k=t—K

where 3% is the covariance matrix in Eq. In practice we estimate

the parameters in two steps. For the normal distributed BMA model,
we first estimate the parameters o, 3 and 7. This is done in the same
way as we did for univariate models, see section In the next step, we
then estimate the correlation coefficient, r. Similarly for EMOS, we first
estimate a, b, c and d before we estimate the correlation coefficient, p.
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4.4. Minimum ES estimation for bivariate
model

A second estimating method, minimum ES (minES), is proposed for es-
timating the bivariate model correlation parameter. For computational
simplicity, we estimate the correlation coefficient with minES by sampling
from the predictive BMA and EMOS distribution. For convenience the
following trick is used:

Algorithm for estimating p

- Given a set of correlation coefficients, p € {-0.95:0.01:0.95};

for each p do
| - calculate the ES;

end
- find p giving the lowest ES;

Note that we here used the parameter notation for EMOS model. The
same procedure is done for the BMA model. In more details, for one sim-
ulation, s, one training day, k, and one given p, we sample y¢"*® from a
predictive EMOS distribution, p(y|x,a,b,c,d, p), by the following algo-
rithm:

€Mmos
S

Algorithm for sampling y

Input: x,a,b,c,d, p;
- generate €5% 5 MVN (0, Z(p)e™%);
- set yi"o® = a+ bx + €M%

We note that y$™°® varies with an independent normal distributed error
term. For the BMA model we have to take into account the ensemble
members. For one simulation, s, one training day, k, and one given r, we
sample y?" from a predictive BMA distribution, p,, (y|%m, o, B, T,7), by

the following algorithm:
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bma
s

Algorithm for sampling y

Input: x1,...,xp, 0,83, 7,7

- draw m ~ Unif[1,50];

- generate €2 K5 MVN(0, = (r)Pme);
e e

In the algorithm above, an index m is drawn in order to select a random
member from the ensemble forecasts. This ensemble member forecast is
further used when sampling from the predictive BMA distribution. In

order to generate normal random variables, 795 *5 MVN (0, X(p)em0%),
the Cholesky decomposition is used. This decomposition commonly used
in e.g. the Monte Carlo method [2]. For one training day, k, one given p

and s = 1, ..., Ng simulations, we generate €{"°¢ as follows:

Algorithm for generating &,
Input: P, yemos
- set 2(p)emos — Q_l(p)emos;
- find £ such that £LTL = Q(p)°™°%;
for 1:Ng do
- generate z ~ MVN(0,1);
- set €908 = LT,
end

We compute the lower-triangular, £, by decomposing the correlation ma-
trix, 2% . Applying this to a standard normal distributed vector, z, we
obtain normal random variables, €§™°.

The same procedure is used for the BMA model. However, in order to
get smoother Gaussian curves, we use the same generated z for the sim-
ulations for each given correlation parameter. How to find the number of
simulations, Ny, is discussed in the next chapter. A more detailed algo-
rithm for the estimation of the correlation coefficient for BMA model is
given in the following algorithm:
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Detailed algorithm for BMA

Input: xq,...,xy, @, 8, 7,7

- draw 7 ~ Unif[1, M] of vector size [1 N,J;
. generate z ~ MVN(0,1) of matrix size [2 Nj];

for r = —0.95:0.01: 0.95 do
. set E(T)bma — Qfl(,r)bma;
- find £ such that £7L = Q(r)"™;
for k = 1:K do
for s = 1:Ng do
- set €08 = LT'g;
- set yime = o + Bx,, + €
end
- calculate ESy;
end
- calculate ES = % S ESk;
end
- find r giving the lowest ES;

A similar algorithm is used for the EMOS model. However, in this case it
is not necessary to draw a random index, m, since the EMOS model uses

the mean of the ensemble members as input.
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In this study the parameters of BMA and EMOS are estimated with two
different methods: by MLE and minCRPS estimation for univariate mod-
els, and with MLE and minES estimation for bivariate models. A simula-
tion study is performed in order to explore the properties of the estimates,
TMLEs TminCRPS> OMLE> OminCRPS, "TMLE and pyrp. The subscripts
MLE, minCRPS and minES denote the estimation method used to esti-
mate the parameters. We do a different study for rpinps and ppmines,
where we find out how many simulations which are needed to estimate
the parameters with minKES estimation. This is because a simulation op-
timization routine is used for minES estimation.

Univariate model

A training period of K = 30 days and ensemble forecasts for [ = 2 are
considered for univariate models. How the training period length is found
is described in the next chapter.

The normal predictive pdf of the univariate BMA model is defined as
P (Y|Zm, 0" ~ N(a + Brm,7?). In order to test whether the esti-
mates, 7, are consistent, we sample normal mixture distributed obser-
vations, Y?"¢ from a known pdf for each of the training days. First,
we randomly extract an index 7 from a uniform distribution with length
equal to the number of ensemble members in an ensemble forecast, M
= 50. The ensemble member of the daily ensemble with index i, x;, is
then used as the mean when sampling the observation, Y™ Hence,
given a standard deviation, 7,, we sample the observations from the pdf
p(YP™ 2, 7,) ~ N(zi,7,). Furthermore, we estimate the standard de-
viation, 7, with both the MLE and minCRPS estimation using Y*™* as
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observational input. If 7 is similar to the given parameter, 74, we conclude
that our estimates are consistent.

We sample the observation Y™ for BMA for the given standard devia-
tions 7, = 0.01, 0.1, 0.5, 1, 1.5 and 2. In order to compare the estimation
methods, we use the same Y@ for both the MLE and minCRPS estima-
tion. We sample Y™ 100 times for the same given T4 in order to calculate
a 95% confidence interval (CI).

Table a) lists the result for the MLE estimates. We observe that
TMmLE is close to 7, and that the confidence intervals are relatively small.
We also note that 7a/g is three out of six times greater than 7,.

a) BMA, MLE

Tg TMLE 95% CI Length of CI
0.01 0.0102 [0.0098, 0.0106] 0.0008

0.1 0.1048 [0.0937, 0.1159] 0.0222

0.5 0.4748 [0.4553, 0.4944] 0.0391

1.0 0.9734 [0.9457, 1.0010] 0.0553

1.5 1.4669 [1.4329, 1.5010] 0.0681

2.0 2.0236 [1.9726, 2.0746] 0.1020

b) BMA, minCRPS

Tg | TminCRPS 95% CI Length of CI
0.01 0.0194 [0.0780, 0.0109] 0.0671

0.1 0.1335 [0.1181, 0.1489] 0.0308

0.5 0.4578 [0.4360, 0.4796] 0.0436

1.0 0.9417 [0.9108, 0.9727] 0.0619

1.5 1.4275 [1.3897, 1.4654] 0.0757

2.0 1.9847 [1.9254, 2.0440] 0.1186

Table 5.1: Simulation study for Ty g and Tmincrsp. In order to calculate
a 95% confidence interval (CI), the observation Y™ is sampled 100 times
for the same given standard deviation, 4. A training length of K = 30 days
and data from | = 2 is used.
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5. Simulation study

For minCRPS estimates, we observe that 7,,;,crps 1S not as close to
T4 s when we use the MLE method, see Table b). Additionally, we
note that the confidence intervals are slightly larger for 7,,;,crps than for
TvmLE- We also observe that 7,;,crps mostly lies below 7,. Hence, the
minCRPS estimation method seems to underestimate the parameter.

a) EMOS, MLE
og OMLE 95% CI Length of CI
0.01 0.0101 [0.0098, 0.0105] 0.0007
0.1 0.1055 [0.1011, 0.1099] 0.0088
0.5 0.5326 [0.5123, 0.5529] 0.0406
1.0 1.0548 [1.0096, 1.0999] 0.0903
1.5 1.6091 [1.5405, 1.6776] 0.1371
2.0 2.0937 [1.9990, 2.1884] 0.1894
b) EMOS, minCRPS
Oy | OminCRPS 95% CI Length of CI
0.01 0.0095 [0.0092, 0.0097] 0.0005
0.1 0.0970 [0.0939, 0.1001] 0.0062
0.5 0.4959 [0.4800, 0.5119] 0.0319
1.0 0.9694 [0.9365, 1.0024] 0.0659
1.5 1.4656 [1.4154, 1.5157] 0.1003
2.0 1.9288 [1.8635, 1.9942] 0.1307

Table 5.2: Simulation study for oyre and omincrsp- In order to calcu-
late a 95% confidence interval (CI), the observation Y¢™°% is sampled 100
times for the same given standard deviation, o4. A training length of K =
30 days and data from | = 2 is used.

The normal distributed predictive pdf for the univariate EMOS model is
defined as p(y|z, 0°™°%) ~ N (a+ bz, c+dS?). We test whether the EMOS
predictive standard deviations, o = c+dS?, are consistent in a similar way
as for the univariate BMA model. However, for EMOS the mean of the
ensemble forecasts, Z, is used as the mean when sampling the observations
Yemos_ There is therefore no need for extracting an index ¢ in this case.
Hence, given a predictive standard deviation, o4, we sample the observa-

tions from the pdf p(ys™°*|z, o4) ~ N(Z, 03). Furthermore, we estimate
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5. Simulation study

the predictive standard deviation, o, with both the MLE and minCRPS
estimation using Y ¢"'°® as observational input.

The observation Y¢" for EMOS is sampled with the given standard
deviations, o, = 0.01, 0.1, 0.5, 1, 1.5 and 2. In a similar way as for BMA,
Yemos is sampled 100 times for each given predictive standard deviation,
04. In order to compare the estimation methods, we use the same Y ¢
for both the MLE and minCRPS estimation. We observe that oy is
close to o4 most of the times, and that the confidence intervals are rela-
tively small, see Table a). However, oy g is greater than o, for all
cases. Hence, it seems like MLE overestimates the EMOS estimates.

Table b) lists the results for minCRPS estimates. We observe that
OmincRrPS is smaller than o, for all cases. Hence, it seems like minCRPS
underestimates the EMOS parameters. Furthermore, we note that the
confidence intervals are smaller for o,,;,crps than for oyrg.

Bivariate model

A training period of K = 80 days and ensemble forecasts for [ = 5 and [
= 6 are used for bivariate models with MLE estimates. How the training
period is found is discussed in the next chapter.

We remember that for bivariate models, the ensemble members are vec-
tors, X, = {x,l : | € L}. Here we suppress the issue time. The normal
bivariate predictive pdf of the BMA model is defined by Eq. The
process is similar as for univariate BMA, where we first extract an index
i Unif [1, M]. The ensemble member with this index, x;, is then used as
input for the mean when sampling the observations, Y™, Hence, given a
correlation coefficient, 1y, we sample bivariate normal mixture distributed
observations, Y™, from a known pdf

pm (y]%i, Egma) ~ MVN(x;, Egma), (5.1)
where
bma 7-12 TgT1T2
gT172 T2
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5. Simulation study

We sample Y*™@ for the given correlation coefficients rg = 0.01, 0.1, 0.5
and 0.8. As for the univariate models, Y™ is sampled 100 times for each
r¢ in order to calculate a 95% confidence interval. However, for bivariate
models, the estimation process is done in two steps. First, the standard
deviations are estimated. Next, we estimate the correlation coefficient.
Table a) shows the result for BMA with MLE estimates. We observe
that 7y g is relatively close to rg, except for when r4 = 0.5. Further-
more, we note that three out of four times )/ g is greater than r,. This
indicates that MLE overestimates the correlation coefficient for the BMA
model.

a) BMA, MLE

Tg | TMLE 95% CI Length of CI
0.01 | 0.0207 | [-0.0058, 0.0472] 0.0530

0.1 | 0.1112 | [0.0864, 0.1359] 0.0495

0.5 | 0.4311 | [0.4135, 0.4486] 0.0351

0.8 | 0.8123 | [0.7987, 0.8569] 0.0582

b) EMOS, MLE

Og | PMLE 95% CI Length of CI
0.01 | 0.0101 | [-0.0177,0.0379] 0.0556

0.1 | 0.0995 | [0.0720, 0.1269] 0.0549

0.5 | 0.4920 | [0.4734, 0.5106] 0.0372

0.8 | 0.7810 | [0.7711, 0.7908] 0.0197

Table 5.3: a) Simulation study for rypg. b) Simulation study for ppr LE.
In order to calculate a 95% confidence interval (CI), the observation Y"™e
and Y% is sampled 100 times for the same given standard deviation, r
and pg, respectively. A training length of K = 80 days and data from | = 5
and | = 6 is used.

The normal bivariate predictive pdf of EMOS model is defined by Eq.
When sampling the observations, y¢™°%, the mean of the daily ensemble,
X, is used as input for the mean. Given a correlation coefficient p,, we

sample y¢™? from a known pdf
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5. Simulation study

P (Y]%, BE%) ~ MVYN (%, ), (5.3)
where )
emos g Pg0102
)y = 1 g . 5.4
g [ﬂ90102 U% ] (5.4)

Table b) shows the estimates, pyrrp, for EMOS. We observe that
pMLE is close to py. Furthermore, we note that three out of four times
pymLE is smaller than p,. This indicates that MLE underestimates the
correlation coefficient for the EMOS model. We also note that the width
of the confidence intervals for ppsrg are similar to the with of the confi-
dence interval for rp;r 5.

Furthermore, we do a simulation study for minES estimates, where we
find out how many simulations, s, which are needed to optimize a con-
sistent correlation coefficient. For both the BMA and EMOS models, we
use data from year 2007 as training period and test the estimates on year
2008. We test the different simulation lengths s = 50, 100, 150, ..., 300.
The same optimization routine as explained in subsection [4.4]is used. Fig-
ure shows the result for each simulation length. We observe that BMA
converges to ES = 1.53 after slightly more than 150 simulations. EMOS
converges to 1.47 after around 150 simulations. Hence, we choose to use
200 simulations for BMA and 150 simulations for EMOS when estimating
the parameters with minES.
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5. Simulation study

BMA, minES

241 b

ES

1 1 1 1
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Number of simulations

EMOS, minES

22fF k

ES
@

1 1 1 1
0 50 100 150 200 250 300
Number of simulations

Figure 5.1: ES for | =5 and | = 6 using different lengths of simulations.
Data from year 2007 is used as training period. The estimates are tested on
year 2008.
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6. Casestudy: Temperature fore-
cast of Trondheim - Voll

In this chapter, we first introduce the raw ensemble data before we de-
scribe how to choose the length of the training period. Furthermore, we
present the results of applying the BMA and EMOS techniques for both
univariate and bivariate models on ensemble forecasts of 2-m temperature
in Trondheim — Voll. Ensemble forecasts from ECMWF between January
1st 2007 and December 31st 2011 were used. During this period, there
were T' = 1826 corresponding observations for each lead time, [ = 0, 1, 2,
3, and T = 1825 corresponding observations for each [ = 4, 5, 6, 7. The
number of ensemble members is M = 50. Furthermore, we compare two
different estimation methods, MLE and minCRPS for univariate models,
and MLE and minES for bivariate models. For univariate models we use
the approaches and estimation methods on all 8 different lead times. The
extended bivariate BMA and EMOS techniques are only applied on [ = 5
and 6.

6.1. Raw ensemble data

As mentioned in the introduction, ensemble forecasts tend to be underdis-
persive [19]. In order to see that this also is true in our case, verification
rank histograms for all lead times are plotted, see Figure We observe
that the histograms are slightly U-shaped. However, we note that the
corresponding observations more often fell above than below the ensemble
range for all lead times. Thus, our raw ensemble forecasts are biased and
underdispersed. Hence, post-processing techniques are needed in order to
calibrate them.
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6.1. Raw ensemble data 6. Case study
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Figure 6.1: Verification rank histogram for the raw ensemble forecasts for
all lead times. The entire verification period between January 1st 2007 and
December 31st 2011 was used. The height of the bars in each histogram
indicates the percentage of cases for which the observation fell in each of
the 51 bins.
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6. Case study 6.2. Length of training period

6.2. Length of training period

The model parameters are estimated using data from a ”sliding window”
training period consisting of the previous K days. A training period should
be a balance between rapidly adapting of seasonal variation and give pre-
cise estimates of parameters. Hence, it is a trade-off: we want the training
period to be as short as possible, but on the other hand, the longer the
training period, the better estimates of the parameters. According to
Gneiting et al. [12] one should maximize the sharpness subject to calibra-
tion. Therefore proper scoring rules, as e.g. CRPS are useful tools when
choosing the training length. Raftery et al. [26] used a training period of
25 days to estimate temperature parameters to the BMA model. Gneiting
et al. [I6] chose a sliding 40-day training period for EMOS temperature
forecasts. In order to find out how many training days we should use for
the univariate models for our data, we minimise MAE and CRPS. For the
bivariate models we minimise ES.

Univariate model

The minimisation of MAE and CRPS is done for both the univariate BMA
and EMOS models, and for both the MLE and minCRPS estimation meth-
ods. Hence, we find the length of the training period for four different com-
binations. We consider the training period lengths, K = 10, 15,20, ..., 50
for | = 2 to see which of these gives the lowest score. The results are
plotted in Figure showing MAE and CRPS as a function of the train-
ing period lengths. We observe that all four combinations decrease up to
K = 30 for both MLE and CRPS. After that, they increase slightly at
K = 35 before they decreases again. There seems to be little difference
in MAE and CRPS between K = 30 and K = 40, 45, 50. Remembering
that there is an advantage of using a short training period, we choose a
training period of K = 30.

Bivariate model

We find the length of the training period for the bivariate BMA and EMOS
models by minimising ES. This is only done for the MLE method, since
the parameters with minES are found by sampling. For simplicity, we
therefore choose to use the same training period length, found for MLE
estimation, for minES estimation. Hence, for bivariate models, we only
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6.2. Length of training period 6. Case study

Training period for univariate BMA and EMOS parameters

3.84 T T T T T T T
—%— BMA, MLE
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Figure 6.2: Comparison of training period lengths for temperature at lead
time 2. Both a plot for BMA parameters estimated with MLE and with

minCRPS is shown.
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6. Case study 6.3. Univariate model

Training period for bivariate BMA and EMOS parameters estimated
with MLE

E —%— BMA, MLE
—%— EMOS, MLE

251

30 50 80 100 150 200 500
Days of training period

Figure 6.3: Comparison of training period lengths for temperature at lead
time 5 and 6. The plot shows ES of multivariate BMA and EMOS model.

find the length of training period for two different settings.

We consider the training periods lengths, K = 30, 50,..., 500 for [ = 5
and 6. The results are plotted in Figure [6.3] showing ES as a function of
the training period lengths. We observe that the bivariate EMOS model
has the lowest ES with length of training period, K = 80. The bivariate
BMA model has the lowest ES with K = 500 training days. However,
the ES is not very different between K = 80 and K = 500 for the BMA
model. Hence, we choose to use a training period of K = 80 for the bi-
variate models. We note that bivariate BMA gives higher ES than the
bivariate EMOS model.

6.3. Univariate model

In this section, we present results for the univariate BMA and EMOS mod-
els, which are presented in section and respectively. A training
period of K = 30 days is applied to the data presented in Chapter

In the next subsections, assessment methods, explained in section [3.3] are

used to evaluate the univariate models. First calibration is assessed by
PIT-histograms and prediction intervals. Furthermore, sharpness is eval-
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6.3. Univariate model 6. Case study

uated by proper scoring rules, which were explained in subsection [3.3.2
We also compare the predictive standard deviations before the CRPS is
calculated.

6.3.1. Assessment of univariate predictive performance

The PIT-histogram is the most common method for identifying calibra-
tion of probabilistic forecast [§]. A verification rank histogram (VRH)
of the bias-corrected ensemble forecasts, shows the importance of post-
processing, see Figure The U-shape indicates that the bias-corrected
ensemble forecasts are very underdispersed for all lead times. This means
that the observations fell as much below as above the ensemble range. We
also note that the observations much more often fell outside the ensemble
range for [ = 0 than for e.g. [ = 7.

Figures — shows the PIT-histograms for the BMA and EMOS
models. We observe that these are close to uniform. Hence, they are very
well calibrated. Figures[6.5and [6.6]show the PIT-histograms for the BMA
model with parameters estimated with MLE and minCRPS, respectively.
Comparing the estimation methods, we observe that the PIT-histograms
are almost identical. The same result is observed for the EMOS model,
see Figure and This indicates that there is little difference be-
tween the estimation methods. However, we note that BMA give slightly
different PIT-histograms than the EMOS. For lead time, Il = 0to l =6
the PIT-histograms for the EMOS models seem to be slightly U-shaped.
This indicates underdispersion. For lead time 6 and 7 they seem to be
more hump-shaped, which indicates overdispersion. It seems like the BMA
model is slightly better calibrated than the EMOS model.
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Bias-corrected
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Figure 6.4: Verification rank histogram for the bias-corrected ensemble
forecast for all lead times from 2007 to 2011. The height of the bars in each
histogram indicates the percentage of cases for which the observation fell in
each of the 51 bins.
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2011. The height of the bars in each histogram indicates the
percentage of cases for which the observation fell in each of the 51 bins.
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6.3. Univariate model
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Figure 6.6: PIT histogram for BMA ensemble forecast for all lead times
from 2007 to 2011. The height of the bars in each histogram indicates the
percentage of cases for which the observation fell in each of the 51 bins.
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PIT histogram for EMOS forecast for all lead times from 2007

to 2011. The height of the bars in each histogram indicates the percentage
of cases for which the observation fell in each of the 51 bins.
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Figure 6.8: PIT histogram for BMA ensemble forecast for all lead times
from 2007 to 2011. The height of the bars in each histogram indicates the
percentage of cases for which the observation fell in each of the 51 bins.
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Another method for measuring calibration is to find the coverage of pre-
diction intervals. Figures[6.9)and show the percentage of observations
within a certain prediction interval for raw ensemble forecasts and bias-
corrected ensemble forecasts, respectively. The dashed line shows where
the values would be if the ensemble members were perfectly calibrated.
We observe that the forecasts are calibrated for non of the lead times, nei-
ther for raw or bias-corrected ensemble forecasts. However, we note that
the bias-corrected ensemble forecasts are slightly closer to be calibrated
than the raw ensemble forecasts.

Raw
100
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2 40 O LT7
g . ¥
= x
& 20 ¥ % ¥ q
P r
i 8 08 6 s o ¢
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Prediction interval

Figure 6.9: Percentage of observations within a certain prediction interval
for raw ensemble forecasts. The dashed line shows where the values would
have been if the ensemble members were perfectly calibrated. Each lead time
(LT) is plotted.

Figure [6.11] shows the BMA and EMOS predictive pdf’s with MLE es-
timates. We observe that these ensemble forecasts are almost perfectly
calibrated up to a 55% prediction interval. For the reminding prediction
intervals, the percentage of observations lie slightly below.

Figure shows the BMA and EMOS predictive pdf’s with minCRPS
estimates. We observe that BMA and EMOS are almost perfectly cal-
ibrated up to a 45% prediction interval. For the reminding prediction
intervals, the percentage of observations lie slightly below.

Comparing the CRPS estimates with the MLE estimates, we observe that
the minCRPS estimates give slightly less calibrated ensemble forecasts
than the MLE estimates. Comparing the models, they seem to give similar
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Figure 6.10: Percentage of observations within a certain prediction inter-
val for bias-corrected ensemble forecasts. The dashed line shows where the
values would have been if the ensemble members were perfectly calibrated.
Each lead time (LT) is plotted.

results. This is the same result as we observed when evaluating calibration
with PIT-histograms.

However, although the PIT-histogram and prediction intervals are good
tools for evaluating calibration of probabilistic forecasts, it is not sufficient
to tell if a post-processing technique is useful or not. We therefore assess
the sharpness of BMA and EMOS by evaluating the width of 95% predic-

tion intervals.

Figure shows how sharp the BMA and EMOS predictive pdf’s are
for MLE and minCRPS estimates. We observe that all four cases are
quite similar, and that the prediction intervals become wider for each lead
time. The width of the prediction intervals should ideally be shorter for
more accurate predictions. It is hard to tell which of the models and
estimation methods make the sharpest ensemble forecasts. We therefore
examine the BMA and EMOS predictive standard deviations closer. The
predictive BMA standard deviations are denoted as a?\TL“E, J%’},‘ZC rps and
are calculated from Eq. Similarly, the predictive EMOS standard
deviations from Eq. are denoted as o§[7’%, 0% ppg- The subscript
MLE and minCRPS denote the estimation method used to estimate the

parameters.
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Figure 6.11: Percentage of observations within a certain prediction in-
terval for BMA and EMOS forecasts with MLE estimates. The dashed line
shows where the values would have been if the ensemble members were per-
fectly calibrated. Fach lead time (LT) is plotted.
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Figure 6.12: Percentage of observations within a certain prediction inter-
val for BMA and EMOS forecasts with minCRPS estimates. The dashed
line shows where the values would have been if the ensemble members were
perfectly calibrated. Each lead time (LT) is plotted.
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Figure 6.13: Width of 95% prediction interval for each lead time between
year 2007 and 2011. The blue box shows the 25-75% quantiles, the red line
the median and the red crosses the outliers.
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The predictive standard deviations were estimated for the entire verifi-
cation period for each lead times. a?\TEE and O',SZLSC rps are very similar
for both estimation methods, MLE and minCRPS (see Figure [6.14). We
also note that o®™@ grows with higher lead times. However, we do observe
small differences between the BMA predictive standard deviations. This
is better observed in Figure where the difference between the BMA

. . . . bma b
predictive standard deviations, o3[’y — o)~ ppg are shown. There are

indications of a%”fE lying slightly above ZWLCRPS most of the time for
all lead times. This can especially be observed in extreme situations. For
example, around April 2011 there was a storm caused by low air pressure
meeting high pressure from Great Britain [23]. This made it hard to pre-
dict the temperature, and we note that MLE estimates were clearly higher
than minCRPS estimates around that time for all lead times. We also note
that the differences between J%"fE and ab’?,‘jc rps are quite similar for all
lead times. The intercept in Figure re U%”EE and Um”‘;c rps When
fitting models using all K = 1825 days. We note that O‘MLE lies above
O'%’ch rpg for all lead times. However, the values of o™ vary little from
lead time to lead time.

Furthermore, we observe that also o§’5 and o7 ppg are very simi-
lar for both estimation methods, MLE and minCRPS, but only up to [ =
5, see Figure For [ = 6 and 7 we note that o®"°® grows significantly,
which also leads to bigger differences in the estimates. This is better ob-
served in Figure where the differences between the EMOS predictive

standard deviations, o§/s — oot ppg are plotted. As for BMA pre-

dictive standard deviations, it also seems like o}y lies slightly above

oot rpg most of the time for all lead times. Furthermore, we again note
that MLE estimates are higher than minCRPS estimates in extreme sit-
uations. However, the error between oy p and o.,incrps is more stable
for BMA than for EMOS. Additionally, we note that the intercept in Fig-
ure varies from lead time to lead time. However, again of/% lies

above O'fm;zc rpg for all lead times.
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Figure 6.14: BMA predictive standard deviation estimated over the entire
verification period for all lead times with both MLE and minCRPS. The
straight lines are the predictive o using all years as training period.
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Figure 6.16: EMOS predictive standard deviation estimated over the en-
tire verification period for all lead times with both MLE and minCRPS. The
straight lines are the predictive o’ using all years as training period.
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6.3. Univariate model 6. Case study

The CRPS gives a joint assessment of calibration and sharpness. We recall
that for a deterministic forecast the CRPS reduces to the MAE, hence we
can compare these two scores. Table lists the resulting CRPS for the
deterministic and probabilistic forecasts using K = 30 days as training
period. The scores are better for the BMA and EMOS techniques than
for raw and bias-corrected ensemble forecasts. This is also observed in
Figure [6.18] where the scores from Table are plotted. The mean of
raw ensemble forecasts give by far the poorest score. Comparing only the
predictive BMA and EMOS performance, we note that 7,;,crps gives
overall the lowest CRPS. Hence, the BMA model with minCRPS esti-
mates give the most calibrated and sharpest ensemble forecasts.

CRPS K =30 I=0 I=1 1[=2 1[=3
Raw ensemble forecast 1.37 1.80 1.57 2.07
Mean of raw ensemble forecast 1.44 196 1.78 2.32
Mean of bias-corr. ensemble forecast | 1.03 1.12 1.28 1.24
Bias-corr. ensemble forecast 096 0.98 1.10 1.04
BMA mvLE 0.75 0.82 0.92 0.91
BMA TinCRPS 0.75 0.82 0.92 0.91
EMOS onpLE 0.76 0.84 0.93 0.93
EMOS 0.minCcRPS 0.75 0.82 0.92 0.92
CRPS K =30 l=4 [=5 1I[=6 1I=7
Raw ensemble forecast 232 203 1.67 2.13
Mean of raw ensemble forecast 262 234 2.00 252
Mean of bias-corr. ensemble forecast | 1.27 1.26 1.40 1.37
Bias-corr. ensemble forecast 1.04 1.03 1.14 1.11
BMA myvLE 0.92 0.92 1.02 1.01
BMA ThinCcRPS 0.91 0.92 1.02 1.00
EMOS onLE 0.92 093 1.04 1.05
EMOS o,,incRPS 092 0.92 1.02 1.03

Table 6.1: CRPS for temperature forecasts between year 2007 and 2011.
The bias-corrected ensemble forecast, BMA TayLE, Tmincrps and EMOS
OMLE, OminCRPS were trained on a sliding 30-day period.
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Figure 6.18: CRPS for temperature forecasts using a K = 30 day training
period. The accurate values are listed in Table

CRPS K = 1825 =0 I=1 [=2 1[=3

BMA mymLE 0.76 081 0.91 0.92
BMA TincRPS 0.76 0.81 0.91 0.92
EMOS OMLE 0.76 0.81 0.91 0.92

EMOS omincrps | 0.75 0.80 0.91 0.92
CRPS K = 1825 l=4 I=5 =6 I=7

BMA TMLE 0.95 0.92 1.02 1.01
BMA TincRPS 0.95 0.92 1.00 1.01
EMOS onmLE 0.95 0.92 1.00 1.01

EMOS omincrps | 0.95 0.92 1.00 1.00

Table 6.2: CRPS for temperature forecasts where the model was fitted to
all data, K = 1825 is used.
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6.4. Bivariate model 6. Case study

The temperature in Trondheim can be hard to predict due to a lot of
changes in the weather during the day. It might therefore be hard to
adapt these varieties with a training period of only 30 days. Hence, we
fitted a model using all K = 1825 available days. However, we observe
that the scores are very similar to the scores when using a training period
of K = 30 days, see Table Thus, this time the EMOS method with
minCRPS estimates gives the best score.

Taking into account the PIT-histogram, CRPS and prediction interval
using a K = 30 day training period, the BMA model with minCRPS es-
timates gives the most calibrated and sharpest ensemble forecasts. The
BMA model might be better than EMOS because single ensemble mem-
bers give more information than using only the mean of the ensemble
members, . Moreover, the minCRPS estimation method might be better
than MLE because the minCRPS is more robust. MLE performs best
when the model is perfect. However, when fitting a model using all K =
1825 days, the EMOS model with minCRPS gives the best score.

6.4. Bivariate model

In this section we present the results for the bivariate BMA and EMOS
models. These are extended versions of the univariate BMA and EMOS
models presented by Raftery et al. [20] and Gneiting et al. [16], respec-
tively. We use two different estimation methods, MLE and minES to
estimate the model parameters. In section we found that a training
length of K = 80 days is sufficient for bivariate models. However, instead
of using a sliding training period, we choose to fit the models using one
year, S = 365 days, of data. The parameters are evaluated on the next
year. We also fitted a seasonal model using one season, S = 92 days,
of data and evaluated the parameters on the same season the next year.
The seasons are divided into: Winter (Dec. — Feb.), Spring (Mar. — May),
Summer (Jan. — Aug.) and Autumn (Sept. — Nov.).

Correlation

Before we start applying the extended approaches to ensemble forecasts,
we are interested in finding out if there is lead time correlation between
errors. In the previous section we saw that the estimation methods, MLE
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6. Case study 6.4. Bivariate model

and minCRPS, were quite similar. Hence, we only consider the differ-
ence between the observations and the median of the BMA and EMOS
probabilistic forecasts with minCRPS estimates and suppress the MLE
estimates. The errors are denoted as:

o e1) = Yt — median|Ty, 4]

° 6?771”“ = Yi+1 — medz'an[p(yum’t’l’ gmle)]
° e;”anS = Y4l — median[p(yﬁt’l’ gemos)]

For each of the errors, we calculate the empirical correlations, shown in
Table and respectively. In all three matrices we observe that
there is small lead time dependencies between errors. The bold numbers
in the matrices indicate the highest correlation in each row. We note that
the highest empirical lead time correlation between errors is when [ and
[+1 for [ = 1,...,6. This is observed in all three matrices. Furthermore,
there is little correlation between [ = 0 and the reminding lead times.
This makes sense in that [ = 0 was issued at the same time as it was
observed. Thus, there is little uncertainty in the ensemble forecasts for [
= 0 compared to the other lead times.

€t,1

1|0 1 2 3 4 5 6 7

0|10 0.30 025 012 0.09 0.03 0.05 0.01
1 1.0 0.53 050 043 036 0.29 0.32
2 1.0 0.65 040 037 042 0.37
3 1.0 0.64 054 046 0.50
4 1.0 0.67 0.43 045
5 1.0 0.60 0.56
6 1.0 0.70
7 1.0

Table 6.3: Correlation of error between observation and the median of
the raw ensemble member forecasts; e, = Y41 — median|[Tpy 1]. The bold
numbers indicate the highest correlation in each row.
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6.4. Bivariate model 6. Case study

bma
€.l

1|0 1 2 3 4 5 6 7

0|10 o0.30 027 0.16 0.09 002 0.05 0.03
1 1.0 046 040 033 020 0.15 0.14
2 1.0 0.58 035 023 025 0.16
3 1.0 0.58 040 031 0.30
4 1.0 0.60 0.38 0.33
5 1.0 0.53 0.44
6 1.0 0.63
7 1.0

Table 6.4: Correlation of error between observation and the median of the
BMA ensemble member forecasts; e?T”’ = Y1 — median[p(y|zm .1, ™).

efTOS

1] 0 1 2 3 4 5 6 7

0|10 0.29 026 0.15 0.08 0.02 0.04 0.03
1 1.0 043 038 032 020 013 0.12
2 1.0 0.57 032 022 023 0.16
3 1.0 0.56 040 030 0.31
4 1.0 0.58 034 0.30
5 1.0 0.51 043
6 1.0 0.62
7 1.0

Table 6.5: Correlation of error between observation and the EMOS en-
semble member forecasts; e§'1'*® = y; 11 — median[p(y|T1, 0°™°°)].

Furthermore, we note that the raw ensemble forecasts show overall higher
correlation between the errors than the BMA and EMOS forecasts. Lower
correlation between the errors for BMA and EMOS might have been
caused by the calibration process. Furthermore we observe that efﬁlna
shows slightly higher correlation than ef’'°® between [ and [+1 for | =
0,...,6. However, we note that the correlation between [ and [+1 for | =
2,...,6 are stable, in that the correlation is almost the same. We there-
fore choose to focus on | = 5 and | = 6 in the parameter estimation and

evaluation part.

72



6. Case study 6.4. Bivariate model

Correlation coefficient

In this subsection, we apply the estimation methods, explained in sec-
tion [4.3] and on data for I = 5 and | = 6. Table shows the
estimates when fitting models using one year, K = 365 days, of data.
Also the estimates when fitting a models using all data, K = 1825 days,
are shown. We observe that there is correlation between [ = 5 and 6. We
note that the tables list the correlation parameter, r, for BMA, and the
predictive correlation parameter, p, for EMOS.

r P

Year BMA EMOS
MLE | minES || MLE | minES
2007 | 0.66 0.68 0.58 0.60
2008 | 0.70 0.67 0.68 0.63
2009 | 0.57 0.53 0.54 0.55
2010 | 0.78 0.74 0.64 0.68
All 0.73 0.71 0.59 0.63

Table 6.6: Correlation coefficient, p between | = 5 and | = 6 using one
year as training period. The bold numbers indicate the highest correlation
coefficient for each year.

Furthermore, a model is fitted using one season, K = 92 days, of data.
Table[6.7]lists r and p for the different seasons. Comparing the seasons, we
note that there is less correlation between the lead times during Summer
than the other seasons for both BMA and EMOS.

Assessment of bivariate predictive performance

The performance of the models is evaluated with ES, which gives a joint
assessment of calibration and sharpness. Table lists the ES for BMA
and EMOS when fitting the model to one year of data, K = 365 days,
and applying the estimates on the next year. For example, 07 = 08 in
Table means that all available data from year 2007 are used to fit the
model, and that the estimates are evaluated on year 2008. The bold num-
bers show the lowest ES for each year.
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6. Case study

r P
Season BMA EMOS
Winter | MLE | minES | MLE | minES
2007 0.73 0.77 0.63 0.65
2008 0.68 0.65 0.54 0.55
2009 0.91 0.89 0.74 0.76
2010 0.92 0.92 0.86 0.87
All 0.90 0.94 0.80 0.84
Spring
2007 0.66 0.63 0.62 0.63
2008 0.73 0.67 0.55 0.56
2009 0.81 0.79 0.73 0.77
2010 0.67 0.61 0.52 0.57
All 0.74 0.76 0.62 0.62
Summer
2007 0.39 0.36 0.35 0.33
2008 0.38 0.31 0.31 0.25
2009 0.25 0.26 0.15 0.22
2010 0.19 0.18 0.12 0.16
All 0.35 0.34 0.20 0.25
Autumn
2007 0.67 0.67 0.51 0.54
2008 0.77 0.74 0.67 0.71
2009 0.79 0.71 0.67 0.63
2010 0.74 0.71 0.65 0.59
All 0.85 0.83 0.63 0.68

Table 6.7: Correlation coefficient for | = 5 and | = 6 using one year as
training period. The bold numbers indicate the highest correlation coefficient
for each season and year.

74



6. Case study 6.4. Bivariate model

We observe than the EMOS model with minES estimates gives the lowest
ES for all years except for one. For the BMA model the estimation meth-
ods give almost the same ES. However, they are always higher than for
the EMOS model. This indicates that the EMOS model with minCRPS
estimates is the most calibrated and sharpest model.

We evaluate the seasonal fitted models by applying the parameters on
the next season, see Table We again observe that the EMOS model
with minES estimates gives the lowest ES.

ES

Year BMA EMOS
MLE | minES | MLE | minES
07 = 08 1.53 1.53 1.46 1.47
08 = 09 1.57 1.58 1.54 1.52
09 = 10 1.84 1.84 1.76 1.75
10 = 11 1.96 1.96 1.81 1.80
All = All | 1.79 1.78 1.73 1.71

Table 6.8: ES for l = 5 and | = 6 using one year as training period. The
bold numbers indicate the lowest correlation coefficient for each year.

Figure [6.19] shows the contour plot for both seasonal BMA and EMOS
models with minCRPS estimates, applied on July 1st 2011. Here, the
models are fitted on the data of the previous summer season, the summer
of 2010. BMA makes use of a mixture distribution, in which each ensemble
member corresponds to its own component. We therefore expect contour
plots of BMA where more than one clustering is shown. However, we
observe that the contour plots for the bivariate BMA models give similar
results as for the bivariate EMOS models. This might be due to high stan-
dard deviations of the components. The same is observed in Figure [6.20
where the models are fitted to all summer season data, K = 470 days and
applied on July 1st 2011.
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ES

Season BMA EMOS
Winter | MLE | minES | MLE | minES
07 = 08 1.83 1.86 1.71 1.70
08 = 09 1.86 1.86 1.78 1.79
09 = 10 2.65 2.69 2.39 2.32
10 = 11 2.56 2.54 2.37 2.39
All = All | 2.09 2.06 2.04 2.04

Spring
07 = 08 1.45 1.46 1.46 1.43
08 = 09 1.58 1.57 1.56 1.53
09 = 10 1.77 1.80 1.68 1.68
10 = 11 2.32 2.30 2.21 2.20
All = All | 1.71 1.71 1.63 1.62

Summer
07 = 08 1.45 1.46 1.41 1.40
08 = 09 1.42 1.39 1.28 1.24
09 = 10 1.45 1.44 1.37 1.35
10 = 11 1.78 1.78 1.48 1.42
All = All | 1.55 1.55 1.37 1.35

Autumn
07 = 08 1.71 1.72 1.57 1.56
08 = 09 1.56 1.59 1.47 1.49
09 = 10 2.04 2.03 1.95 1.89
10 = 11 1.99 2.04 1.67 1.66
All = All | 1.68 1.68 1.57 1.56

Table 6.9: ES for | = 5 and 6 using one season as training period. The
bold numbers indicate the lowest correlation coefficient for each season.
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Figure 6.19: a) Contour plot of BMA with minES estimates, applied on
July 1st 2011. b) Contour plot of EMOS with minCRPS estimates applied
on July 1st 2011. The model is fitted using all days of summer seasons
2010. The black dots shows the bias-corrected ensemble forecasts. The red
dot show the observation that day.
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Figure 6.20: a) Contour plot of BMA with minES estimates, applied on
July 1st 2011. b) Contour plot of EMOS with minCRPS estimates applied
on July 1st 2011. The model is fitted using all days of summer seasons be-
tween year 2007 and 2011. The black dots shows the bias-corrected ensemble
forecasts. The red dot show the observation that day.

78
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In this study, we have used the existing BMA [26] and EMOS [16] post-
processing techniques to obtain calibrated and sharp predictive probability
distributions for temperature forecasts. These techniques were applied to
a single weather quantity, at a single location only.

The most common method for estimation of BMA and EMOS param-
eters is the Maximum likelihood estimation (MLE) [26] 28]. This method
has been used to estimate the parameters of both BMA and EMOS mod-
els. For EMOS parameter estimation, we have also seen that minimum
CRPS (minCRPS) estimation, proposed by Gneiting et al. [16], has been
used [106, 27]. However, to our knowledge, there is only a limited number
of studies using the latter estimation method on BMA models. This moti-
vated us to compare both estimation methods for both BMA and EMOS
post-processing techniques. Hence, we evaluated four different settings to
see if any of these performed differently. These were applied on 8 different
lead times.

Furthermore, we proposed an extended bivariate BMA and EMOS model
which accounts for correlation in errors. Two different estimation meth-
ods were also applied on these models. However, minCRPS estimation
is only applicable on univariate models. Hence, we additionally proposed
the minimum ES (minES) estimation method for bivariate models. Fur-
thermore, we observed that the highest empirical lead time correlation
between error occurs when [ = ¢ and [ = i+1, for [ = 1,...,6. However,
only [ = 5 and 6 were considered .

The BMA and EMOS models were applied on 2-m surface temperature
ensemble forecasts in Trondheim — Voll between January 2007 and De-

cember 2011, using European Center for Medium-range Weather Forecasts
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(ECMWF) ensembles. A training period of 30 days was used for the uni-
variate models. In order to get better results, longer training periods were
necessary for bivariate models. Hence, a model was fitted on one year of
data. In order to see if there was seasonal variation, we additionally used
one season to fit the model. Following Raftery et al. [26], the distribution
of forecast errors is approximated by a normal distribution.

We start by only comparing the models, suppressing that we also have
used two different estimation methods. Our results showed well calibrated
predictive pdf’s for both models. All methods outperformed the raw en-
semble forecasts. One might argue that there would be an advantage
using BMA over EMOS because BMA models utilizes all ensemble mem-
bers, while EMOS only makes use of the mean of these. Only using a single
model often leads to an underestimation of the uncertainty in the process
of the model selection. However, our results showed that both approaches
yield nearly the same predictive performance. Still, considering the PIT-
histograms, the univariate EMOS models were slightly overdispersed for
higher lead times. For lower lead times, there were indications of underdis-
persiveness. The univariate BMA model seemed to perform slightly better
than the EMOS model when only assessing the calibration. Thus, also the
BMA model shows hints of underdispersiveness. Furthermore, the EMOS
predictive standard deviation showed much more variation for higher lead
times than the BMA predictive standard deviation. Yet, CRPS, giving a
joint assessment of both calibration and sharpness, indicates that BMA
only performs slightly better than the EMOS model for a training period
of K = 30 days. When we fitted a model using all K = 1825 days, the
EMOS model yielded an overall lower score than the BMA model. For
bivariate models, we used both one year and one season as training pe-
riod. In both cases the EMOS model outperformed the BMA model. This
might be an indications that it is an advantage for EMOS models to use
longer training periods.

BMA makes use of a mixture distribution, in which each ensemble member
corresponds to its own component. We therefore expected to see contour
plots of BMA where more than one clustering is shown. However, the
contour plots for the bivariate BMA models give similar results as for the
bivariate EMOS models. This might be due to high standard deviations
of the components.
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Two different training periods for bivariate models were used. First we
fitted a model using one year of data. Further, we fitted a model using one
season of data, where the parameters became a seasonal index. In both
cases we observed that there is high lead time correlation between the
errors. Furthermore, we noted that, when fitting a seasonal model, there
is lower lead time correlation between the errors during summer than for
the other seasons.

We continue with the comparison of the estimation methods. PIT-histograms
showed very little difference in calibration between MLE and minCRPS
estimation. However, plots of predictive standard deviations, o, indicate
that the MLE method estimates overall higher ¢ than minCRPS esti-
mation. This was especially observed when fitting the model using all
K = 1825 days. Furthermore, o,/ was higher in extreme situations than
omincrpPs. However, CRPS and ES showed that minCRPS and minES
performed better than MLE for univariate and bivariate models, respec-
tively. The reason for this might be that minCRPS is more robust than
MLE. The MLE method gives good estimates for perfect models, which
we do not have in our case. For univariate models, the EMOS model with
MLE estimates yields higher CRPS than both the BMA and EMOS mod-
els with minCRPS estimates. The same was observed for both training
periods for bivariate models.

Overall, in our case study, the BMA and EMOS models give very similar
results for univariate models. However, bivariate EMOS models perform
better than bivariate BMA models. Comparing the estimation methods,
minCRPS and minES estimation outperformed MLE. Hence, the BMA
model with minCRPS estimation performs best for univariate models,
when we consider a training period of K = 30. For bivariate models,
EMOS with minES estimation gives the best results.

There are several directions into which our bivariate BMA and EMOS
models could be developed. First of all, only two lead times were con-
sidered at a time. Hence, the model could also be extended to account
for multivariate correlation. Additionally, our bivariate models are only
applicable to temperature forecasts where normal distribution has been
approximated. We could therefore extend the models so that one could
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apply them to e.g. precipitation, where it seems more reasonable to ap-
proximate the conditional pdf by a gamma distribution [29]. Also more
explanatory variables, as for example air pressure, could be taken into
account in the temperature models.
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