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Statistical problems in the probabilistic prediction
of climate change
David B. Stephensona, Matthew Collinsa, Jonathan C. Rougierb
and Richard E. Chandlerc
Future climate change projections are constructed from simulated numerical output from a small set of global
climate models—samples of opportunity known as multi-model ensembles. Climate models do not produce probabilities, nor are they perfect representations of the real climate, and there are complex inter-relationships due to
shared model features. This creates interesting statistical challenges for making inference about the real climate.
These issues were the focus of discussions at an Isaac Newton Institute workshop on probabilistic prediction of
climate change held at the University of Exeter on 20–23 September 2010. This article presents a summary of
the issues discussed between the statisticians, mathematicians, and climate scientists present at the workshop. In
addition, we also report the discussion that took place on how to deﬁne the concept of climate. Copyright © 2012
John Wiley & Sons, Ltd.
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1. INTRODUCTION
In a presentation on the unsolved problems in mathematics on 8 August 1900 at the International Congress of Mathematicians in Paris,
Professor David Hilbert made this remark (Hilbert, 1902):
The deep signiﬁcance of certain problems for the advance of mathematical science in general and the important role which they play
in the work of the individual investigator are not to be denied. As long as a branch of science offers an abundance of problems, so
long is it alive; a lack of problems foreshadows extinction or the cessation of independent development. Just as every human
undertaking pursues certain objects, so also mathematical research requires its problems. It is by the solution of problems that the
investigator tests the temper of his steel; he ﬁnds new methods and new outlooks, and gains a wider and freer horizon.
By this standard, climate science is very much alive and is raising many interesting and unsolved statistical problems. Climate science has
made outstanding progress in the past 50 years with the development of ever more complex and more detailed numerical models of the climate system (Randall et al., 2007; Chandler et al., 2010). Climate model simulations are numerical solutions to a large set of nonlinear ﬁrst
order differential equations subject to boundary conditions or ‘forcings’ (greenhouse gases, solar radiation, aerosols, etc.) that control the
subsequent evolution of the system. It is now common practice to sample uncertainty in climate predictions by considering ensembles of
simulations from one or more climate models. Ensembles are created either by perturbing a climate model’s initial conditions (initial condition ensembles) or physical parameters (perturbed physics ensembles), or by taking model outputs from a set of different climate models
(multi-model ensembles; MME). For example, the forthcoming Intergovernmental Panel on Climate Change Fifth Assessment Report
intends to present projections based on data from an MME of around 40 climate models produced by climate modelling centres around
the world as part of the coordinated CMIP5 project.1 Typical time series from an MME are shown in Figure 1 together with corresponding
observations of UK temperature.
Despite their increasing complexity and seductive realism, it is important to remember that climate models are not the real world. Climate
models are numerical approximations to ﬂuid dynamical equations forced by parameterisations of physical and unresolved sub-grid scale
processes. Climate models are inadequate in a rich diversity of ways, but it is the hope that these physically motivated models can still inform
us about various aspects of future observable climate. A major challenge is how we should use climate models to construct credible
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Figure 1. Example of multi-model ensemble output from 22 climate models: UK temperatures from the CMIP3 experiment (single black lines) and historical
observations (thick black line). The statistical challenge is how to infer from the ensemble what might happen to the observation time series in the future.

probabilistic forecasts of future climate. Because climate models do not themselves produce probabilities, an additional level of explicit
probabilistic modelling is necessary to achieve this.
Various methods have been used to obtain future climate projections from ensembles of climate model output, for example, the simplest
pragmatic approaches of calculating equally weighted means of the ensemble members, or unequally weighted means of the ensemble members based on descriptive model performance metrics. Alternatively, one can use statistical frameworks such as regression of future changes
on past model statistics (e.g. Bracegirdle and Stephenson, 2012), or more complex hierarchical models (Buser et al., 2009; Knutti et al.,
2010a; Leith and Chandler, 2010; Collins et al., 2012; references therein). However, there is little agreement on what is the most reliable
and robust methodology for making probabilistic predictions of real-world climate.
To help address this important and pressing challenge, we proposed probabilistic climate prediction as one of the two major themes for a
residential research programme at the Isaac Newton Institute for Mathematical Sciences in Cambridge, entitled ‘Mathematical and Statistical
Approaches to Climate Modelling and Prediction’ (Chandler et al., 2010). The programme brought together more than 150 climate scientists
and mathematicians/statisticians over the period August–December 2010. As part of the interdisciplinary programme, we organised a workshop on probabilistic climate prediction at the University of Exeter from 20 to 23 September 2010. The main aims of the workshop were to
bring climate and statistical experts together to discuss, identify, and formulate the big and potentially solvable problems in the mathematics
of probabilistic climate prediction. More details of format, talks, and participants are provided in the Appendix.
The purpose of this article is to summarise the interesting discussions that took place at the workshop in order to open up these issues to
wider participation from statisticians. We hope that the article is also useful to climate scientists wishing to know more about the more fundamental issues involved in interpreting ensembles and making probabilistic climate predictions—it is important to be aware of the statistical
modelling issues. One of the ﬁrst stages in a problem is to recognise that a problem exists, and so it is our hope that this article will unveil
some of the more challenging problems that are still in serious need of solutions. It should be noted that as a reﬂection of the diverse ideas
that emerged at the Exeter workshop, this article is neither a consensus statement nor is it a comprehensive account of all the interesting
statistical problems that arise in climate science.

2. FUNDAMENTAL PROBLEMS
Three major problems were proposed by the organisers at the start of the workshop:
1. How should MMEs be interpreted statistically?
2. How might design of experiments to be used to construct more informative MMEs?
3. How can we best account for climate model discrepancy and inadequacy?
The participants agreed that these were problems worthy of discussion, and they also proposed a fourth problem: How to statistically
deﬁne and interpret the concept of climate. The remainder of this section summarises the breakout and plenary discussions on these four
problems starting with the fundamental problem of how to deﬁne and interpret climate.
2.1.

What is climate?

Climate is a surprisingly beguiling concept. Operationally, climate is deﬁned as a sample statistic of weather (e.g. the World Meteorological
Organisation’s deﬁnition of climate as the average weather over the period 1961–1990). However, such a sample statistic deﬁnition is rather
limited and a much deeper statistical and scientiﬁc insight is possible by considering climate to be the process that generates weather.
To focus on climate prediction, we discussed how one might deﬁne ‘the climate in Exeter on 1 Jan 2070’. Workshop participants agreed
that this local concept made sense and that it is synonymous with ‘the probability distribution of weather in Exeter on 1 Jan 2070’.
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The ‘weather’ that occurs in Exeter on 1 January 2070 is considered to be random a draw from this probability distribution. Note that climate
here is more than just the expectation of weather—it is the whole probability distribution including extremes. Moving beyond this particular
location in space and time, climate can be more generally modelled as a space–time stochastic process whose sample paths are the observable
weather. Whereas weather may be directly observed, climate is a process that has to be inferred by using a probability model.
Were we in Exeter on 1 January 2070, we would experience only a single realisation drawn from the distribution. Replication, required for
estimating the distribution, is obtainable by making statistical judgements about similarity and independence/exchangeability of weather over
neighbouring times. For example, one might assume that climate is stationary, and hence that weather is identically distributed on each of the
31 days, in January 2070. More generally, climate in Exeter on a certain date could be deﬁned using weather observations in nearby spatial
locations close to the date of interest. The key point here is that to estimate the ‘probability distribution of weather’ from weather observations requires a statistical model.
Alternatively, one may attempt to construct the probability distribution of weather from an ensemble of simulations from a climate model.
For an ergodic2 climate model with time-invariant boundary conditions, one may estimate the distribution of weather by taking samples from
a single long simulation: the ‘distribution’ representing climate is the invariant measure (state space attractor) for the system. However, climate forcings are not generally time-invariant, and so in practice we must be more subtle. To ﬁnd the probability distribution of weather in
Exeter on 1 January 2070, we could create replicates by considering an ensemble of simulations out to 2070 starting at random initial times
during a period when boundary conditions may be assumed to be time-invariant (e.g. pre-industrial). Such an approach also assumes that the
climate model is a perfect representation of the real climate system and that the climate model is ergodic. Because climate models are imperfect representations of the real climate, calibration of the climate model runs is generally required, for example, bias adjustment of the
means. Moreover, real future forcings are of course unknown and so the climate estimated using this approach is conditional on the forcing
‘scenarios’ that are used.
2.2. How should multi-model ensembles be interpreted statistically?
Climate model output contains complex dependencies. For any climate model, there is a complex relationship between the output variables
(indexed by location, time, and type) due to the regularities that arise from basic physical principles and from equations of state. There are
also complex dependencies between output from different climate models due to the presence of common code modules, common resolution,
common coupling schemes, and so on. Climate models often evolve from earlier versions and so one might consider a complex evolutionary
tree showing the ancestry of each climate model. Some climate models are close to one another in this tree, whereas others are rather
unrelated with few common components (Masson and Knutti, 2011). Some species of models are no longer ‘viable’ and these are superseded
by more advanced models. Typically, unviable models are those with numerical approximations that have been rendered obsolete, such as
ﬂux corrections in the ocean, or low-resolution models that now look grossly unrealistic in comparison with higher resolution versions.
Model evolution is also partially determined by the ability of models to reproduce historic observations—models with poor ﬁts are usually
modiﬁed or even replaced by model developers.
A rigorous analysis of the information that an MME contains about actual climate should ideally account for everything we know
about all of the models and their inter-relationships. This is not feasible, and so it is necessary to make simplifying assumptions in
order to make the problem tractable. All climate predictions based on MMEs make such simpliﬁcations, either implicitly (e.g.
ensemble mean predictions) or explicitly by formulating statistical modelling assumptions. It should be noted that different
assumptions lead to different climate change predictions and this can be a substantial additional source of indeterminacy that also
needs to be assessed and reported (e.g. Ho et al., 2012).
The simplest most widely used approach for making climate change predictions is to take (weighted) sample means over the
ensemble runs, for example, calculate a point estimate of the mean climate change response by taking the difference between
the mean of all future simulations and the mean of all present day simulations. The choice of weights for calculating the ensemble
means is not obvious and various heuristic approaches are used. For example, climate change studies have used equal weights for
all simulations, or alternatively, for each climate model participating in a recent modelling experiment (e.g. CMIP5 runs), or
‘metrics’ (descriptive statistics) based on the ability of each climate model to simulate various aspects of past climate. Although
this weighted mean approach can provide a point estimate of the mean response, it makes no judgements on dependencies between
models or how climate models might be related to the real world and so it cannot quantify the uncertainty in the climate change
response. The normalised weights should not be naively interpreted as probabilities assigned to each climate model being equal
to the real climate because the members of an MME do not represent a partition of sample space, for example, the complement
of a particular climate model, or the intersection of two climate models is not deﬁned.
To create credible probabilistic interpretations of climate predictions, assumptions need to be made explicit and transparent by proposing
credible statistical frameworks for modelling the joint distribution of the MME and the real climate. The development and testing of such
frameworks are an essential component of climate modelling that requires more concerted collaboration between statisticians and climate
scientists. To create such frameworks, one needs to develop a probabilistic interpretation of the MME and a probabilistic interpretation of
how real climate might be related to the MME. Because we only have one realisation of real climate, the relationship of real climate to
the MME requires a subjective Bayesian interpretation of probability. However, both frequentist and Bayesian interpretations are possible
for interpreting the climate model outputs in the MME. To avoid confusion, we should clarify that these interpretations are relevant for
how one formulates a statistical model of the MME, rather than how inference might ultimately be performed from the resulting statistical
model. In what follows, we discuss probabilistic interpretations of MMEs based on discussions at the workshop and our own subsequent
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thoughts. It should be noted that alternatives to probability theory for quantifying uncertainty have been proposed, however, these have not
yet been applied to high-dimensional climate models and so will not be covered here but can be found in the Professor Arthur Dempster’s
lecture cited in the Appendix.
2.2.1.

Frequentist interpretation of the MME

Random sampling experiments play a crucial role in our inferences about the real world, particularly in medicine, agriculture, and engineering. The random sampling concept considers the available MME (or a quality-controlled subset of it) as a sample from a notional population
of ‘potential’ climate models, and hence allows us to make inferences about this population. Such an interpretation has the advantage that
many non-technical people (and many climate scientists) feel reassured if they can imagine a probability statement in relation to a very large
number of climate simulations produced by a very large number of simulators under a large number of plausible parameter and input perturbations. Such a ‘super-ensemble’ of many climate worlds would represent in some sense the sum total of our possible knowledge. To interpret probabilities in terms of some underlying population, one must be clear about what exactly the population of climate models is and
how our MME has been sampled from it. Without this, we are deluding ourselves in trying to attribute any conceptual interpretation to the
probabilities.
So what is the ‘ideal’ population of viable climate models? There are two stages in the development of any climate model. The
ﬁrst stage of model development involves selecting and assembling ‘components’ from a large range of possible options (e.g.
numerical schemes, processes to include, parameterisations, etc.). However, the selection is weighted in favour of particular
components or combinations of components, based either upon community consensus or upon opinions regarding (for example)
the extent to which particular schemes represent the detailed processes that are believed to be operating in the real climate system,
or even due to computer resource constraints. Thus, the allowable combinations of components satisfy some constraints of what
might be called ‘structural credibility’. The second stage involves testing to see if the result is capable of reproducing aspects of
past climate; this might involve some tuning or development/replacement of some components. One might then consider the
population from which the MME is drawn to be the set of all possible structurally credible combinations of simulator components
for which at least some of the parameter values produce ‘acceptable’ simulations of past climate.
How are the climate models in the MME sampled from the population of viable models? At a basic level, the sample is determined by decisions made about the speciﬁc choice of components from which to build the climate model. In climate science, these
decisions are made by small groups of model developers at different modelling centres around the world and one could consider
modelling this as a random process. For example, the decision to accept a model component could be modelled as a random trial,
for example, tossing a ‘weighted coin’ with a certain probability of success. However, workshop discussions argued that this
simplistic view of model development is not defensible because climate models generally evolve from previous versions rather than
being assembled as new for each version. In other words, the development process is evolutionary whereby successive versions of a
climate model (species) are subject to gradual change and occasional mutation, with the weakest species dying out over time. Each
new species of climate model is likely to be more similar to currently existing species than if the set of viable species were sampled
completely randomly each time. In addition, models are not developed in isolation and there is frequent communication between
development groups. So rather than a random sample, it is likely that MMEs represent a relatively small, and probably relatively
homogeneous, sample from the population of viable models. The use of climate metrics to select subsets of the MME could lead
to even greater reduction in the sampled range of structural uncertainty. Because of these relationships between viable climate models, the outputs in MMEs are not independent as have been found empirically by noting that the sample variance of the MME does
not decrease as the reciprocal of the ensemble size (Knutti et al., 2010b)
2.2.2.

Bayesian interpretation of the MME

The Bayesian approach does not need to invoke a population of climate models or a sampling mechanism. It relies instead on judgements such
as conditional independence and/or exchangeability of climate model outputs, which can be made explicit mathematically. Following
Rougier (2007), denote the simulated output from m climate models by {X1, X2, . . ., Xm} and the real climate by Y, where X and Y are random
n
P
 ¼ 1 Xi. The distribution of real climate Y may
vectors containing variables in both the past and future. The ensemble mean of the MME is X
n

i¼1

be obtained from observations Z if one knows the distribution of measurement errors (i.e. data assimilation - see Stephenson et al., 2005).
In making judgements, the direction of conditioning is important. Some studies have assumed that the climate model outputs are independently normally distributed about the true climate, in other words, Xi|Yare independently normally distributed with mean Y for i = 1, 2, . . ., m
(Furrer et al., 2007; Tebaldi and Knutti, 2007; Smith et al., 2009; and references therein). This assumption that model output is truth-plus-error
 exceeds the variance of the real climate Var(Y) no matter how large the ensemble
implies that the variance of the MME ensemble mean, Var X,
may be. Alternatively, other studies condition observations on climate model outputs (e.g. Kettleborough et al., 2007; and references therein). These
 is normally distributed with a mean aX
 þ b i.e. they linearly regress
approaches, often used in detection and attribution studies, assume that Z jX
observations on climate model output.
An alternative approach is to simplify the speciﬁcation of a joint distribution over the members of the MME and actual climate using judgements of exchangeability (Schervish, 1995), which permit a parsimonious representation of dependence. To treat the members of a MME
as exchangeable is to assert that the names of the climate models convey no information, that is, probability distributions of the climate
model outputs should be invariant to permutations of the model names. Although this is clearly not the case for all climate models, it
may be a reasonable approximation for appropriate subsets of the MME. For example, it may be necessary to thin out climate model versions
from the same modelling centre that are too similar or climate models that are known to be very different from the majority in terms of their
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modelling schemes. It is less defensible to assert that the MME (or some subset) and actual climate are also jointly exchangeable (Annan and
Hargreaves, 2010; Knutti et al., 2010a). Although this perfect model approach might work for highly aggregated simulator outputs (e.g.
global mean temperature in 2100), most climate scientists would expect to be able to identify real climate among the ensemble members
in more detailed outputs. Rougier et al. (2012) use the weaker constraint that real climate respects exchangeability with the MME, which
is to say that no climate model is judged, a priori, to be more or less accurate than any other. This introduces the notion of a systematic discrepancy between the MME and actual climate; a similar statistical framework for climate models has been proposed by Chandler (2011).
Exchangeability can be implemented within a fully probabilistic framework, or it can be implemented in a much less demanding
second-order Bayes linear framework that considers only means, variances, and covariances (Goldstein, 1986; Rougier et al.,
2012). A second-order exchangeable set of climate model outputs has the same expectations, the same variances, and the same
covariance between any pair of models. These approaches capture the shared discrepancy by separately conditioning real climate
and climate model outputs onto a common underlying variable.
2.3. How might design of experiments be used to construct more informative MMEs?
Uncertainty in future climate predictions arises from several sources: (a) uncertainty in future forcing related to changes in greenhouse gases
and aerosol concentrations, solar activity, and so on; (b) uncertainty in climate model parameters; (c) uncertainty in initial conditions for
climate simulations; and (d) uncertainty due to choice of model structure. Multi-model ensemble simulations for different scenarios aim
to sample these different sources of uncertainty.
For long-range predictions many decades ahead, scenario uncertainty is clearly an important source of uncertainty. However, it was not
clear how relevant initial condition perturbations are for long-lead forecasts, for example, are initial condition uncertainties important for
100-year ahead predictions of ocean circulation or ice sheets? Stochastic sub-grid scale schemes can capture some of the effects of structural
uncertainty, but certainly not all (although the use of stochastic parameterisation is only just starting in climate modelling). How should one
account, for example, for the limitations of the climate model that does not simulate a Gulf Stream of the correct strength or in the correct
location? One possibility is to ‘retro-ﬁt’ such a process by imposing ﬂuxes after having inspected the climate model output; but such a
procedure cannot incorporate any feedbacks to the rest of the simulated climate system. It is not clear whether one should correct model
discrepancies by ﬂux correction or by statistical post-processing (e.g. the use of anomalies).
Incorporating two-way feedbacks with emission scenarios is crucial: this means that scenarios should ideally be deﬁned by coupling
climate models directly to economics models. This is obviously a paradigm shift compared with current practice, which considers climate
change given ﬁxed scenarios (Cox and Stephenson, 2007). The use in CMIP5 of prescribed emissions (representative concentration
pathways) rather than concentrations is a step towards allowing more interaction in the carbon cycle. Interestingly, the discussions noted that
perturbed physics parameter experiments also perturb the initial conditions obtained after spin-up from a unique initial state, because it can
take different amounts of time for the climate variables to stabilise under different model parameter settings. Quite what the distribution of
such perturbations represents is less obvious.
The relative merits of perturbing parameters in one model and of multi-model ensembles were discussed. Perturbing parameters in one
model can be useful for quantifying parametric uncertainty caused by not knowing the best choice of parameters for a particular model.
Because climate models have many parameters (typically more than 30), there are potentially a very large number of computationally
expensive sensitivity tests required to explore this source of uncertainty. Emulators can be of use here. However, a single model approach
does not address uncertainty that could arise from different formulations of a climate model, that is, structural uncertainty. To do this, one
needs to explore multi-model ensembles to ensure that a wider range of possible future outcomes are covered (the MME spread is greater in
practice than in perturbed physics ensembles; Collins et al., 2011).
The question of how best to design ensembles to account for the computational costs of increasing resolution and increasing ensemble size
was also discussed. It was noted that climate simulations are likely to be used for many purposes because of the computational and
manpower costs involved. Therefore, models need to be robust because of the many questions likely to be addressed. It was agreed that a
sequential design involving ‘expensive’ climate models and ‘cheaper’ statistical emulators is probably a good solution. For a particular small
subset of output variables relevant to a particular application, an emulator could be used to successively reduce the parameter space covered
and to guide the ‘few’ runs of say a high resolution climate model that are required to achieve better accuracy. Dimension reduction gives
beneﬁt in reducing effort by using simpler models in a hierarchy of models to inform subsequent or more complex models along/up a chain
of development. As well as mean quantities, there is a need to develop and test climate emulators able to handle the extreme tails of distributions because of their importance for climate impacts. See Rougier and Sexton (2007) for a discussion of emulators in climate prediction. It
was noted that the existence of a utility function that could be optimised would help in the efﬁcient design of multi-model climate model
experiments. A properly formulated statistical framework for MMEs could help provide such a utility function rather than have to rely on
ad hoc design of experiments.

2.4. How can we best account for climate model discrepancy and inadequacy?
Climate models do not perfectly represent processes in the real world and this leads to discrepancies (biases/errors) between climate model
output and actual true climate. To provide some focus, the discussion focussed around the simple linear scaling equation, Y = aX + b, often
used in climate predictions (e.g. Kettleborough et al., 2007). The following questions were discussed:
1. How might the model biases change in the future?
2. How can model bias best be accounted for?
3. How can we test if calibration methods are well formulated?
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Question 1 arose because it was noted that climate model biases can depend heavily on processes that are likely to change in the future. For
example, surface temperature biases can be very sensitive to the presence or absence of snow cover in the model (Sexton et al., 2012). Such
dependence of biases on the underlying state is now being increasingly recognised by the climate science community especially in the Arctic
predictions, which are strongly dependent on the presence or absence of sea ice (Bracegirdle and Stephenson, 2012; and references therein).
Sometimes biases can also reduce in the future, for example, if the soil dries out in response to increasing temperatures. These examples have
been found by explicitly looking for them and it would be useful if such state dependency on underlying processes could be included in future statistical frameworks for MMEs. Statistical frameworks need to be developed that are capable of including knowledge about how biases
depend on physical processes.
There was also an interesting discussion about when should one discard a model rather than bias correct—for example, if a process is very
poorly represented in a model and leads to a large additive bias. Furthermore, it should be noted that validation of individual components and
their associated errors in a climate model is a necessary but not sufﬁcient condition for conﬁdence in the model—new and large errors can
often emerge once the components are fully coupled.
Question 2 resulted from the observation that current bias correction procedures give different results depending on how one deﬁnes the
‘anomalies’ (Buser et al., 2009; Ho et al., 2012). This is an important additional source of uncertainty in climate prediction that arises from
statistical indeterminacy due to not having a complete framework for representing the relationship between model output and reality. The
issue of calibration of climate model output is often swept under the rug by the use of anomalies in the climate science community and could
beneﬁt from the development of transparent statistical models rather than ad hoc removal of sample means. It was noted that climate modelling centres spend much time generating climate model output but relatively little time on building statistical frameworks that can account
for the biases in the climate model output. In a more holistic approach, the climate model and the statistical framework are both crucial
parts of a probabilistic climate prediction system and so both deserve recognition. This is an area where there is scope for much greater
collaboration between statisticians and climate scientists.
Question 3 on calibration methods deserves much more scrutiny by statisticians and climate scientists. Various approaches are used to bias
correct model output (Buser et al., 2009; Ho et al., 2012) yet there is not much critical review published on the strengths and weaknesses of
the various approaches that are used. Rather than advocacy of individual approaches, a more balanced critical comparison of the various
approaches is required in which the assumptions in each approach are explicitly stated, and where possible, challenged. This could help eliminate unsound frameworks and help quantify the uncertainty that arises from the calibration of climate predictions.

3. CONCLUSION
To make reliable probabilistic predictions of future climate, we need probability models based on credible and defensible assumptions.
If climate is considered to be a probability distribution of all observable features of weather, then one needs well-speciﬁed probability
models to deﬁne climate from the single realisation of weather provided by nature. In an increasingly non-stationary climate forced by
accelerating rates of global warming, the time average over a ﬁxed period provides only an incomplete description perhaps better suited
to a more stationary pre-industrial world.
We also need probability models (or more generally a statistical framework) to make inference about future observable climate based on
ensembles of simulated data from numerical climate models. Such frameworks involve making simplifying, yet transparent and defensible,
assumptions about ensembles of climate models and their relationship to the real world. These frameworks not only have to model
dependency between different climate models, but also need to account for model discrepancies (biases) and how these might evolve in
the future. Development and testing of such frameworks are a pressing interdisciplinary challenge in statistical and climate science.
Furthermore, it is likely that good statistical frameworks might be useful in the sequential design of climate model experiments, which take
increasingly large amounts of time on the world’s fastest supercomputers.
To solve these pressing problems, there needs to be much better recognition of the importance of probability models in climate science and
a more integrated view of climate modelling whereby climate prediction involves the fusion of numerical climate models and statistical
models. This challenge will require greater collaboration and understanding between climate scientists and statisticians. Details of project
areas are given in the ﬁnal programme report (http://www.newton.ac.uk/reports/1011/clpdraft.pdf).
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APPENDIX: THE EXETER WORKSHOP ON PROBABILISTIC CLIMATE PREDICTION
The 3-day workshop brought together 54 climate scientists and statisticians from around the world (Figure 2 and Table 1). The scene was set
by several 45-min overview talks3:•
1.
2.
3.
4.
5.
6.
7.

‘Problems in probabilistic prediction of climate’ David Stephenson
‘Model processes, errors and inadequacies’ Matthew Collins
‘Methodologies for probabilistic uncertainty assessment’ Richard Chandler
‘Using a perturbed physics ensemble to make probabilistic climate projections for the UK’ David Sexton
‘Probabilistic use of climate catastrophe multi-models’ Gero Michel
‘Notes on fundamental approaches to climate prediction’ Arthur Dempster
‘Probabilistic frameworks’ Jonathan Rougier

The overview talks were interspersed with ﬁve short parallel breakout group sessions on four main themes. This interactive format was
very successful at stimulating many interesting discussions and generating brainstorming in small groups.

3

Slides and videos are available from http://www.newton.ac.uk/programmes/CLP/clpw02p.html
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Figure 2. Participants at the University of Exeter workshop on Probabilistic Climate Prediction, 20–23 September 2010

Table 1. List of workshop participants. A good international mix of statisticians and climate scientists was achieved with participants
coming from academia and national weather services such as the nearby Met Ofﬁce based in Exeter
Name
MR Allen
CW Anderson
JD Annan
B Booth
P Challenor
R Chandler
M Collins
P Cox
DT Crommelin
M Cruciﬁx
AP Dempster
S Dessai
J Duan
NR Edwards
CL Farmer
CAT Ferro
K Fraedrich
T Fricker
V Garreta
J Gatticker
M Goldstein
HM Hanlon
JC Hargreaves
G Harris
E Hawkins
H Held
L Hermanson
JM Huthnance
IT Jolliffe
TE Jupp
RW Katz
K Keller
F Kwasniok
L McColl
D McNeall
G Michel
JC Rougier

Institution

Country

University of Oxford
University of Shefﬁeld
Japan Agency for Marine-Earth Science and Technology
Met Ofﬁce
University of Southampton
University College London
University of Exeter
University of Exeter
Centrum voor Wiskunde en Informatica
Université Catholique de Louvain
Harvard University
University of Exeter
Illinois Institute of Technology
The Open University
University of Oxford
University of Exeter
Universität Hamburg
University of Exeter
Centre national de la Recherche Scientiﬁque
Los Alamos National Laboratory
University of Durham
University of Edinburgh
Japan Agency for Marine-Earth Science and Technology
Met Ofﬁce
University of Reading
Potsdam Institute for Climate Impact Research
University of Reading
National Oceanography Centre, Liverpool
University of Exeter
University of Exeter
University Corporation for Atmospheric Research
Pennsylvania State University
University of Exeter
Met Ofﬁce
Met Ofﬁce
Willis Group
University of Bristol

UK
UK
Japan
UK
UK
UK
UK
UK
Netherlands
Belgium
USA
UK
USA
UK
UK
UK
Germany
UK
France
USA
UK
UK
Japan
UK
UK
Germany
UK
UK
UK
UK
USA
USA
UK
UK
UK
UK
UK
(Continues)
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Table 1. (Continued)
Name
D Rowlands
M Semenov
D Sexton
DA Stainforth
DB Stephenson
P Stott
S Tett
J Thuburn
R Tokmakian
A Turasie
NM Urban
R Vitolo
NW Watkins
RD Wilkinson
PD Williams
X-S Yang
S Yip

Environmetrics (2012)

Institution
University of Oxford
Rothamsted Research
Met Ofﬁce
London School of Economics
University of Exeter
Met Ofﬁce
University of Edinburgh
University of Exeter
Naval Postgraduate School
University of Exeter
University of Princeton
University of Exeter
British Antarctic Survey
University of Nottingham
University of Reading
National Physical Laboratory
University of Exeter
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Country
UK
UK
UK
UK
UK
UK
UK
UK
USA
UK
USA
UK
UK
UK
UK
UK
UK
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