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Neural network ensemble operators for time

series forecasting

L deg3

JolS o0 das 5 dlie degd gl cdblue das 3 3] iewd g5 L8 ol

aiz e Ol i oKy 5



http://iranarze.ir/neural+network+ensemble+operators+time+series

()

% JTd dIJ__ll

539-L1> sLaULS ol5ig 43

8. Conclusions

This paper evaluates different fundamental ensemble operators.
The well known mean and the less commonly used median were
compared, together with a proposed mode operator that is based
on kernel density estimation. All three operators attempt to de-
scribe the location of the distribution of the forecasts of the mem-
bers of an ensemble. However, they deal with outlying extreme
values differently, with the mean being the most sensitive and
the mode the least. Furthermore, distributional asymmetries can
affect both the mean and the median, while the mode is immune.

The findings in this paper suggest that both median and mode
are very useful operators as they provided better accuracy than
mean ensembles consistently across both datasets. The mode
was found to be the most accurate, followed by the median. Based
on this finding, we recommend investigating the use of the mode
and median operators further in ensembles research and applica-
tions, which have been largely overlooked in the literature that
has mainly focused on the mean.
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