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Bayes Mhaxi mum likelihood FEsti mate in Multi di mensional
Combinational Forecast

LU Y ~qing > YANG Song ~—hua

( 1.Depart ment of Humnities &-Basic Sciences Zhengzhou Engineering College of Animal Husbandry Zhengzhou 450011,China :2.De -
part ment of Mbthenwtics ~Zhengzhou University » Zhengzhou 450052, China)

Abstract .In order to meet with the actual forecast > this paper presents the question of muiltidi nensional corhina -
tional forecast or the varied weight comhinational forecast with several npnomal di nensional forecasts ‘It finds the
prior distribution density and posterior distribution density of the forecast vector at tine p when all nonomal fore -
casts are free from deviation and are in agreenent with nornal distribution ; and then by enploying subjective prioriy
infor nation s forecast information and sample infornation and by using the Bayes esti mate nethod ;we obtain the
Bayes maxi rumlikelihood esti mate of Kp in which the weight vary withthe time p - This nethod makes good use of
the infor mation about the multidi mensional vector » further i mproves the scientificalness and effectiveness of forecast
and reflects comprehensive application of sample infor mation and forecast infor mation -
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