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Algorithm 1 Nested cross validation of the current method

for region do
for year do
for month € {1,...,12} do

for factor € F do
Dfactor ,year ,Dfactor,region,month.

train n#year,m
factor,year

compute AICc(D e Ye).
end for
f/\ . AIC Dfactor,ycar
ac/tcie arg Minfacior c(Dyrain ).

factor,year ,Dfactor ,region, month

train n#year,m

factor,year factor,region,month
Dvalid Dn:year,l:l,m

W, b,62 « arg MAXyy b 02 L(W b, o2 Df;;f;’r veany,
validate p(Cy, | W, b,62,D

end for

factor,year)
valid .

end for

end for

Algorithm 2 Nested cross validation of the modified method

for region do
for year do
for month € {1,...,12} do
for factor € F do
for year’ # year do

for leadtime do
Dfactor,ycar’,lcadtimc ,Dfactorﬁrcgion,month
train n#yearAn#year’ l=leadtime,m"
factor,year’leadtime factor,region,month
Dvalid — ,Dn#ycar/\nfycar’ l=leadtime,m "

factor,year’ leadtime factor,year’ leadtime
ComPUte E[E( (Dtraln ) Dvalid )]

end for
end for

end for

—

factor + arg minfactor IEyear’ ,leadtimeE

3 factor,year’,leadtime factor,year’,leadtime
{ (B(Dtraln ) Dvalid ) .

Dfactor,year Dfactor,region,month
train n;éyear I=1m .

,Dfactor year , Dfdctor ,region, month.

valid n=year, l—1 ,m
factor ,year factor,year
validate E |: (Ck | B(Dtram ) Dvalid )] .
end for
end for

end for




