HEKOTOPBIE TEOPETHYECKHE ITPOBJIEMBI ITPH UCITOJIb30BAHUM
B3BEIIEHHONW CYMMbI HHIWBHUY AJIbHBIX ITPOI'HO30B B KAYECTBE
CINIOCOBA KOMBHHHPOBAHHA INMPO'HO30B

PE3IOME

B cTaThe PaCCMATPHUBAKTCA HEKOTOPble TeOpeTHYeCKHe NMpobiieMsl, BOIHHUKAID-
e B XOHe COCTABIIeHHMA KOMOHMHMPOBAHHLIX MPOTrHO3OB NPH MCIOIL30BAHHH B3aBe-
mIeHHOHM CyMMBI (JIMHeHHOH KOMOMHAIMM) HHAMBHOYAIBHBIX NMPOTHO30B, MOJYYeH-
HBIX C MOMOIIBI0 PA3JMYHBIX MATEMATHKO-CTATHCTHYECKHMX MeTONOB H MoOened M
(wn) NMOCPeACTBOM PAa3’/IMYHBIX BaPHAHTOB OMHOI'O M TOro e meropa. Ilpencras-
NeHbl pasiHYHbIe BAPHAHTHI ONpefesieHHA BeCcOB HWHIMBHMAYAJIBHBLIX NPOrHO30B C
HCIIONIb30BAHMEM CTOMMOCTeH ITOJIy4YeHHBIX OMHOOK 3THX nmporHo3os. llemsio asna-
eTCA MoJIyYeHHe CAMOH MAJIOH, NO CPABHEHMIO ¢ BKJIIOYEeHHBIMH MHOMBHOYAIbLHBIMY
nporao3amy, (oObIYHO cpenHeKBANpATHYECKOH) owMOKM npH xoMOMHMpOBaHHOM
MpOrHo3e.

nA HLUNOCTPALMH NPHMeHeHMA B3BelleHHOHM CYyMMbl HHIAMBHAYAIBHBLIX MpOr-
HO30B B KauyecTBe crnocoba nosryyeHHA KOMOHHHMPOBAHHLIX MPOrHO30B MJIA CTATHCTH-
YeCKHX MoKasaTeser (Ha OCHOBe COOTBETCTBYIOUIHMX OHHAMHYECKHX PAMNOB) HCMOJIL-
3yeTcAd HAUMOHAILHLIA NOXOA (B MIWUIHOHAX JIEBOB MO LIEHAM COOTBETCTBYIOLLEro
rona). Ilpm cocTaBneHMM HHOWBHUAYAJIBHBIX MPOTHO30B HAILMOHAJLHOrO MAOXOAa
HCIONb30BaHbl [BA BADHAHTA MeTOAAa 3KCMNOHEeHLMAJIBHOro criaaxusBaHms Dpaysa.
Ina xoMOHMHHMPOBaHHA HMHOWBHAYAILHLIX NPOTHO30B HCNOJIL30BAHLI pPAa3/IMUHBIE
MOAXOALI M COCTABJIEHBl 4YeThipé OKOHYATE/BHBIX BAPHAHTA KOMOMHHPOBAHHBIX
TMPOTrHOSOB HALMOHAIBLHOI'O HOXO0/4.

SOME THEORETICAL PROBLEMS RELATING TO THE USE OF WEIGHTED
SUM OF INDIVIDUAL PROGNOSES AS A MEANS OF COMBINING
PROGNOSES

SUMMARY

Some theoretical problems are examined associated with the formulation of
combined prognoses using weighted sum (linear combination) of individual progno-
ses arrived at with the aid of various mathematico-statistical methods and models and/
or with the help of different variants of one and the same method. Presented are
different variants of weight determination of individual prognoses using the values
of the errors occurring in these prognoses. The aim is the combined prognosis to show
a smaller error (usually mean square error) compared with the individual prognoses
included.

The net material product (Leva millions at price of the respective year) is used
to illustrate the application of the weighted sum of individual prognoses as a means
of obtaining combined prognoses of statistical indicators (on the basis of the respec-
tive time series). Two variants of Brown’s method of exponential smoothing are
used in making the individual prognoses of the net material product. Various appro-

aches are used in combining the individual prognoses and four final variants are pre-
sented for net material product combined prognoses,
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