‘ . We gratefully acknowledge support from
CGI'I'I.EH UT"IWEI'SlfY the Simons Foundation

T_;lbI'EII'Y and member institutions

Search or Article-id (Help | Advanced search)

arXiv.org > stat > arXiv:1305.1184

Statistics > Methodology Download:
“ye . . . PDF
Probabilistic wind speed . PostScript
. . . . Other formats
forecasting using Bayesian model |
. ] Current browse context:
averaging with truncated normal ave
< prev [ next >
Components new | recent | 1305
Change to browse by:
Sandor Baran stat

(Submitted on 6 May 2013 (v1), last revised 7 May 2013 (this version, v2)) o
References & Citations

Bayesian model averaging (BMA) is a statistical method for post-processing - NASA ADS

forecast ensembles of atmospheric variables, obtained from multiple runs of
numerical weather prediction models, in order to create calibrated predictive
probability density functions (PDFs). The BMA predictive PDF of the future
weather quantity is the mixture of the individual PDFs corresponding to the
ensemble members and the weights and model parameters are estimated
using ensemble members and validating observation from a given training
period.

In the present paper we introduce a BMA model for calibrating wind speed
forecasts, where the components PDFs follow truncated normal distribution
with cut-off at zero, and apply it to the ALADIN-HUNEPS ensemble of the
Hungarian Meteorological Service. Three parameter estimation methods are
proposed and each of the corresponding models outperforms the traditional
gamma BMA model both in calibration and in accuracy of predictions.
Moreover, since here the maximum likelihood estimation of the parameters
does not require numerical optimization, modelling can be performed much
faster than in case of gamma mixtures.
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