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Nowcasting
The prediction of the present, the very near future 
and the very recent past.
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Nowcasting – related methods

[*] Bastos et al. 2019, Statistics in Medicine
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d

t

𝑛!,#



𝑛! =#
"

𝑛!,"

𝑛!,"~𝑁𝐵 𝜆!,", 𝑟

log 𝜆!," ~𝐺𝑃 0, 𝑘

Or	
log 𝜆!," ~𝐺𝑃 0, k$%&'(t, d) + k()%*+(t, d)

Our work: Gaussian Process Nowcasting

MCMC inference with 
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Testing the accuracy
Different models



Testing the accuracy
Human experts



Application to Brazil pandemic



Summary

• New nowcasting framework based on latent Gaussian 
processes

• Disease-agnostic method, fully data-driven
• Can be used for a real-time monitoring of the epidemic
• Benchmark with the existing state-of-the-art and human 

experts

• Limitations: relies on historical data and regular data 
updates
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