Coherent probabilistic forecasts for hierarchical time series
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24 February 2017



Aggregate levels Aggregate levels —h =1-6

= 9 AN
o s ©
w a1 ® ]
Q@ © o <9
5 g °
< c .
= o ©
= . - S N
X o S —
0o © 9 o eone
o] 2 e
C). | m O_ _ w— PERMBU-GTOP1
C|> T T T T T [ T T T T T
2 4 6 8 10 0.0 0.2 04 06 08 1.0
Horizon Probability level
Aggregate levels — h = 7-10 Bottom level
0o 2 S
o -
o T o
= _ % N
c —
g 9 = o
S =
o < ) .
= - o
(99} e} o 4
S o
QT T T T T T T T T T T
0.0 0.2 04 06 08 1.0 2 4 6 8 10
Probability level Horizon

Figure 1: Skill CRPS and skill QS for aggregate and bottom levels for 7' = 300.

Aggregate levels Aggregate levels - h =1-6

S <
N o
© \N o
D S o
[N 4\ n °
o o | i 3]
L 9 = 9
S 5 ©
v = — BASE
#) © o _ — PERMBU-GTOP2
o = NAIVEBU
- — = PERMBU
o #) < —— PERMBU-MINT
[ : = PERMBU-GTOP1
o
T T T T T [ T T T T
2 4 6 8 10 00 0.2 04 06 08 1.0
Horizon Probability level
Aggregate levels - h = 7-10 Bottom level
o 8- = S
o o o
o
n ] (£ -
% o xx o~
% —_| (@] o 4
o —
> | =z ©
o & A
2 o o
0 N ©
o o
| I T T T T T I T T T T
00 02 04 06 08 10 2 4 6 8 10
Probability level Horizon

Figure 2: Skill CRPS and skill QS for aggregate and bottom levels for 7' = 500.
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Figure 3: Histogram of the number of non-zero combination weights for 1633 series.



