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DECAYING AVERAGE BIAS CORRECTION

Bias estimation
b(t) = f(t) - a(ty)

Decaying average
B(t) = (1-w)*B(t-1) + w*b(t)

Bias correction
F(t) = f(t) - B(t)

a="f(i,j) — Ground Truth
B,b,Ff=1f(ij fcst)



ABOUT DECAYING AVERAGE

o B=(1-w)B,; +wb

O O O O

0 Bgo = (1-w)*wb; + (1-w)*2wb, +

B, = &-w)By + wb,

B, = (1-w)B; + wb, = (1-w) wb; + wb,
B; = (1-w)B, + wb; = (1-w)2wb; + (1-w) wb, + wb;
B, = (1-w)B; + wb, = (1-w)3 wb; + (1-w)2wb, + (1-w) wbs + wb,

1 6 11 16 21 26 31 36 41 46 51 56

+ (1-w) w by + W bg,

w= 0.05 0.015181 0.015491 | .... 0.049 0.05
w=0.07 0.021254 0.021688 | ... 0.0686 0.07
w=0.09 0.027326 0.027884 | ... 0.0882 0.09




Mean error vs. Decaying average
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® THE END
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