
Neural Networks for Conditional Probability
Estimation: Forecasting Beyond Point Predictions

(Perspectives in Neural Computing)
Dirk Husmeier

Click here if your download doesn"t start automatically

http://zonebook.me/go/read.php?id=1852330953
http://zonebook.me/go/read.php?id=1852330953
http://zonebook.me/go/read.php?id=1852330953


Neural Networks for Conditional Probability Estimation:
Forecasting Beyond Point Predictions (Perspectives in
Neural Computing)

Dirk Husmeier

Neural Networks for Conditional Probability Estimation: Forecasting Beyond Point Predictions
(Perspectives in Neural Computing) Dirk Husmeier
Conventional applications of neural networks usually predict a single value as a function of given inputs. In
forecasting, for example, a standard objective is to predict the future value of some entity of interest on the
basis of a time series of past measurements or observations. Typical training schemes aim to minimise the
sum of squared deviations between predicted and actual values (the 'targets'), by which, ideally, the network
learns the conditional mean of the target given the input. If the underlying conditional distribution is Gaus
sian or at least unimodal, this may be a satisfactory approach. However, for a multimodal distribution, the
conditional mean does not capture the relevant features of the system, and the prediction performance will, in
general, be very poor. This calls for a more powerful and sophisticated model, which can learn the whole
conditional probability distribution. Chapter 1 demonstrates that even for a deterministic system and 'be nign'
Gaussian observational noise, the conditional distribution of a future observation, conditional on a set of past
observations, can become strongly skewed and multimodal. In Chapter 2, a general neural network structure
for modelling conditional probability densities is derived, and it is shown that a universal approximator for
this extended task requires at least two hidden layers. A training scheme is developed from a maximum
likelihood approach in Chapter 3, and the performance ofthis method is demonstrated on three stochastic
time series in chapters 4 and 5.
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From reader reviews:

John Carter:

Have you spare time for any day? What do you do when you have more or little spare time? Sure, you can
choose the suitable activity to get spend your time. Any person spent their spare time to take a stroll,
shopping, or went to the Mall. How about open or maybe read a book allowed Neural Networks for
Conditional Probability Estimation: Forecasting Beyond Point Predictions (Perspectives in Neural
Computing)? Maybe it is to become best activity for you. You already know beside you can spend your time
along with your favorite's book, you can better than before. Do you agree with it is opinion or you have other
opinion?

Johnnie Santiago:

Reading a guide can be one of a lot of pastime that everyone in the world likes. Do you like reading book
therefore. There are a lot of reasons why people fantastic. First reading a publication will give you a lot of
new data. When you read a book you will get new information because book is one of many ways to share
the information or perhaps their idea. Second, looking at a book will make a person more imaginative. When
you reading through a book especially hype book the author will bring one to imagine the story how the
figures do it anything. Third, you could share your knowledge to others. When you read this Neural
Networks for Conditional Probability Estimation: Forecasting Beyond Point Predictions (Perspectives in
Neural Computing), you can tells your family, friends and also soon about yours reserve. Your knowledge
can inspire the mediocre, make them reading a e-book.

Edwin Dulac:

In this particular era which is the greater person or who has ability in doing something more are more special
than other. Do you want to become among it? It is just simple solution to have that. What you need to do is
just spending your time little but quite enough to experience a look at some books. On the list of books in the
top listing in your reading list is usually Neural Networks for Conditional Probability Estimation:
Forecasting Beyond Point Predictions (Perspectives in Neural Computing). This book that is certainly
qualified as The Hungry Hills can get you closer in growing to be precious person. By looking upward and
review this book you can get many advantages.

Chelsie Salls:

What is your hobby? Have you heard in which question when you got students? We believe that that query
was given by teacher on their students. Many kinds of hobby, Everyone has different hobby. So you know
that little person including reading or as examining become their hobby. You have to know that reading is
very important as well as book as to be the matter. Book is important thing to add you knowledge, except
your personal teacher or lecturer. You discover good news or update about something by book. Numerous
books that can you choose to adopt be your object. One of them is actually Neural Networks for Conditional
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