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VERIFICATION TECHNIQUES

Standard way to define terciles
 (Submitted by UKMO)

Summary and Purpose of Document

This document presents the Method used by the Met Office to calculate quantile boundaries for seasonal forecasts. 
ACTION PROPOSED

The Meeting is invited to consider this information with a view to reach a standard way to define terciles. 

Reference:
- Altman, D.G. and Bland, J.M. 1994: Statistics Notes: Quartiles, quintiles, centiles and other quantiles. BMJ 1994, 15 October.

DISCUSSION

Method used by the Met Office to calculate quantile boundaries for seasonal forecasts

R. Graham, M. Gordon,

Met Office

The Met Office uses a method described by Altman and Bland (1994).  Steps are as follows:

1. The hindcast realisations (all ensemble years/members) are ranked from 1 to n in order of increasing value (eg of temperature, precip)

2. The kth quintile is obtained by calculating q=k(n+1)/5 and then interpolating between the two values with ranks either side of the qth.

3. Example: Met Office hindcasts are for the 15-year period (1987-2001) and run in a 15 member ensemble – giving 225 realisations.  To calculate the 4th quintile (i.e. the division between the 4th  and 5th category)

q=4x226/5=180.8

The 4th quintile is estimated as the value 0.8 of the way between the 180th and 181st ranked hindcast member.  Thus if these data values are 20ºC and 21ºC respectively, the 4th quintile is estimated as 21.8ºC.

Referencing the preceding (Korea) discussion on definition of terciles and quintiles this paper states, ‘ a common confusion is to use the terms, terciles, quartiles, quintiles, etc, not for the cut off points but for the groups so obtained, but these are properly called thirds, quarters, fifths, and so on.’ 

The paper also references a method for calculating confidence intervals on quantiles.

Altman, D.G. and Bland, J.M. 1994: Statistics Notes: Quartiles, quintiles, centiles and other quantiles. BMJ 1994, 15 October.
















