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Techniques of Parameter Estimation in Harmonic-Means Combining Forecasts

Wang Yingming and Luo Ying
Dept. of Systems Science, Xiamen University,361005

Abstract This paper studies the techniques of parameter estimation in harmonic—means com—
bining forecasts at the angle of geometric distance- Three new techniques of determining the com-
bining weights are proposed- Theoretical analysis and forecasting examples all show that the new
techniques are feasible and effective.
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