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Combination of Forecasts� A Bibliography

G� Trenkler and B� Gotu
�

Department of Statistics� University of Dortmund� Germany

During the past thirty years� there has been considerable concern about com�

bination of forecasts� Many of the articles and books dedicated to this speci�c

area explain and demonstrate that combining multiple individual forecasts can

improve forecast accuracy� The improvement in accuracy mainly depends on fore�

cast combination techniques which range from simple combinations like averaging

the forecasts to more complex ones that use the Bayesian approach�

This paper provides a bibliography of selected articles and books related to the

combination of forecasts in various disciplines and is intended to be a catalog for

locating contributions in research areas focusing on the theory and applications of

combining forecasts�
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