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AIC and BIC
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AIC and BIC

Hold for

I parametric F = {fθ} with θ a vector of parameters, e.g. (µ, σ2), γ, a, b (for logistic)
I log-likelihood l(θ) = − lnP(x1:n|fθ)
I f ML ∈ F estimated by Maximum Likelihood

I (for BIC: ∂2 l
∂parameters

non-singular at f ML)

Akaike’s Information Criterion (AIC)

AIC(f ML) = l(f ML)− d , (1)

where d = #parameters(f ), and n = the size of D.
The Bayesian Information Criterion (BIC)

BIC(f ML) = −nL̂(f ML)−
d

2
ln n, (2)

with d = #parameters(f )
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