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Abstract In this paper, the basic ideas of combination forecasting and the current situation of studies on

the Bayesian models of combining forecasts are reviewed. One of the reasearch procadures is extended 1o

the case of multi-step Bayesian updation of information. and two Bayesian models of unbiased combining

forecasts are conducted under different assumptions of characteristics of individual forecast bias. Further-

more, a Bayesian model of combining weights is developed with non-sample and sample information being

combined. Finally. areas of further research are pointed out.

Keywords: combination forecasting, model uncertainty , Bayesian models. unbiased forecasts, non-sam-

ple information, shrinkage estimators



http://www.cqvip.com

