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Abstract:

An important design consideration when modeling the joint statistical behaviour of wind speed
measurements over multiple sites and time points is that the models should allow inference for future
sites for which no historical measurements are available. Also, the models should be able to combine
information from different databases of atmospheric measurements. In this talk, I will introduce a
Markov Chain Gaussian process framework which achieves both design goals, describe the estimation
procedure for the models considered and give an application to the short term forecasting of wind speed
at over 100 weather stations in Alberta.
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