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Lecture Notes VI — Model selection by AIC and BIC

Marina Meild
mmp@stat.washington.edu

Department of Statistics
University of Washington

April, 2021



L W{y/fw tustticked o simplur paromihi

e oty o ML T

Thg number o8 PILEA L
meiteu
EX: /\/(/(,(,(Tz)% A= :

N
wfﬂéd=m+MM>
X, ME R ; /%
e forl 2

2 €
wulbhvarnigle Wevmad



logichic (ab) < d=2 .
Ekppowmh‘dﬁ (M) =d=4 ‘é%
M} e % 3 QaussaW = d=

—J: 2”’&{1(&(*}}*&)») =7

(0 &= A
wER ‘Q’
Nsowle eaJuzmwd

S =k, WY > Ben = d= wm-l

AIC and BIC

S mxm orarana 1 o sgmmeiic

\ s
waadvix, 2 _’)KV\O“&%W .

0



AIC and BIC

Muttiariate Normal (1,2)
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> parametric F = {fy} with @ a vector of parameters, e.g. (u1,0?), 7, a, b (for Iogistic)

> log-likelihood /(8) = — In P(xX"|f)

> fMLc estlmated by Maximum Likelihood —-S:(X 9"’"’)'6 d— +aw\7

» (for BIC: non-singular at fML)

Akaike's Information Criterion (AIC)

Bl parameters

AIC(FMEY = j(FMEy — (1)

where d = #parameters(f), and n = the size of D. 2 %7—“&'[6“& ML
The Bayesian Information Criterion (BIC) / 2 ( ® ?))

BIC(FMLy = vty - gm n, )
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