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Position: Time-Series Foundation 
Models Require Explicit Domain-

Level Benchmarks



Domain-specific differences in time 
series structure limit universal 
TSFMs, producing strong 
benchmark averages but 
inconsistent domain-wise 
reliability. We therefore argue for 
explicit domain-level benchmarks to 
expose transfer failures and enable 
meaningful evaluation
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Domain-Specific Challenges of TSFMs



Why Existing TSFM Benchmarks Fail?
Existing TSFM benchmarks are highly domain-imbalanced, so aggregate scores can hide 
weak performance in underrepresented domains and motivate domain-level evaluation.



No TSFM Dominates all Domains

The box plots summarize the MAE-based ranking of each TSFM within each domain, where 
a lower rank indicates better performance. Rank 1 represents the best-performing model.
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