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Model Architecture

FOCUS QueStIOnS The main model is a TransformerEncoderLayer modified for
1. Can pre-training 3 time series mode] transfer learning. We use a simple linear decoder.
on un-related data Improve Its (forecast history, #of measurements)
performance? | l l l l
2. What architectures facilitate positive
transfer while limiting negative S , | The main job of this linear layer
IS 1O map the measurements to a
transfer? { Linear embedding layer predefined embedding
y dimension. Transfer learning
3. Do modern Seqzseq models from J | cannot be leveraged in this layer
NLP work well Wlth.respect to (forecast 1istory:embedding dim)
COVID-19 forecasting?
4. How do we design models that |
forecast and explain the links between iyt Although positional encodings
. . . . ) add information on sequence
policy interventions and case Positional Encodings order they don't actually change
numbers7 the embedding dimension.
Preliminary Results p “\L :
. . . . ( b
1. Training models with un-related time
series data helps to improve TransformerEncoderLayer
performance on the majority of J

counties we studied.

2. In general, it helps both with respect
to validation and test loss MSE.

3. Using transfer learning also seems to
widen the model’s confidence interval
and make it better at gauging its own
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[ Linear Output DIM Layer | (forecast history, target dim)

uncertainty.
4. Counties seem to have their own L
impact performance. [ Linear Forecast Length can be trained to output
J y forecasts for n time steps.
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https://app.wandb.ai/covid/covid_forecast/reports/VmlldzoxNDEzOTk
https://github.com/CoronaWhy/task-ts

