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Brief Introduction

➢ Challenges of Long-term Time Series Forecasting

❖Continuous but Low-autocorrelated Time Steps of Input Patch.

SOTA Transformer-based models adopt patching to aggregate adjacent steps 

for efficiency.

❖Weak Inductive Bias for Periodicity.

Transformer-based models lack an properly inductive bias for periodicity.
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Methods: Period-structured Patch
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Methods: Attention with Period Mask
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(1) Attention with mask on period-offset dimension

(2) Period-distance mask (non-differentiable)

(3) Period distance calculation
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Methods: Smooth Modulator of Mask
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*Proof is available in the paper.

✓ Note:
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MOFO: Transformer with Modulator
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Experimental Results
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Experimental Results
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ETTh2ETTh1 Weather Traffic

(1) Efficiency on extremely long input series.

(2) Visualization of attention logits



◊ Connection & Cooperation

❖ Available Code: https://github.com/PoorOtterBob/MoFo.

❖ Contact Emails: JiamingMa@mail.ustc.edu.cn.

❖ Personal Websit: https://poorotterbob.github.io/. 

❖WeChat:                   

See you San Diego!!!
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