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VYUZITELNOST KOMBINOVANYCH MODELU CASOVYCH RAD PRO TVORBU
PREDPOVEDI UKAZATELU REGIONALNIHO TRHU PRACE
APPLICABILITY OF TIME SERIES COMBINED MODELS IN FORECASTING
THE REGIONAL LABOUR MARKET INDICATORS

B. Kaba, L. SvatoSova

Abstract

The paper has a methodological character. It deals with possibilities of univariate time series models use in
forecasting the regional labour market indicators. The main attention is focused on methodology for combining
forecasts from different individual procedures. Forecasting performances of both individual and combined
models are examined on a set of real time series of indicators of South Bohemia Region. The findings of an
empirical comparative analysis demonstrate that forecast accuracy can be considerably improved through the
combination of two or three individual forecasts.
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Abstrakt

Prispévek ma metodologicky charakter. Zabyva se zkoumanim vyuzitelnosti modeli jednorozmérnych ¢asovych
fad pro tvorbu predpovédi ukazateli regionalniho trhu prace. Hlavni pozornost je vénovana metodologii
kombinovani pfedpovédi zruznych individudlnich procedur. Prognostické kvality individualnich a
kombinovanych modeld jsou zkoumany na mnoziné realnych casovych fad ukazateld Jihoceského kraje.
Vysledky empirické srovnavaci analyzy ukazaly, Ze pfesnost predpovédi se mize znaéné zvysit uzitim
kombinace dvou nebo tii individualnich ptedpovedi.
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