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n="70
1 Jei AIC 0.1044  0.7146 0.1080  0.7563 0.1117  0.7789
AIC  0.1058  0.7242 0.1082  0.7600 0.1102  0.7778
¢ BIC  0.1027 0.7038 0.1085 0.7539 0.1142  0.7814
BIC 0.1022 0.7101 0.1079  0.7581 0.1127  0.7852
/A 01095  0.7301 0.1094  0.7603 0.1098 0.7771
12 Je¥E AIC 0.0843  0.9763 0.1181  1.1023 0.1538 1.2183
AIC  0.1003  1.0067 0.1195  1.1184 0.1378  1.2225
Ji& BIC 0.0684 0.9282 0.1229 1.0844 0.1857  1.2234
BIC  0.0748  0.9698 0.1239  1.1037 0.1768  1.2490
£fAl 0.1303  1.0560 0.1306  1.1379 0.1314  1.2198

n=120
7 Je¥E AIC 0.0632  0.3337 0.0637  0.3421 0.0643  0.3450
AIC  0.0634  0.3356 0.0638  0.3432 0.0640  0.3451
& BIC 0.0630 0.3315 0.0638 0.3406 0.0649  0.3457
BIC  0.0632  0.3329 0.0638  0.3416 0.0648  0.3457
£BR 00641  0.3367 0.0641  0.3443 0.0640  0.3451
12 Jeig AIC 0.0452  0.4481 0.0637  0.4947 0.0817  0.5316
AIC  0.0513  0.4661 0.0648  0.5030 0.0738  0.5362
J¢i& BIC 0.0356 0.4237 0.0673  0.4895 0.1037  0.5416
BIC  0.0377  0.4437 0.0669  0.5050 0.0990  0.5483
£BR 0.0708  0.4796 0.0713  0.5049 0.0715 0.5245

F2 hABREME RN 0.5 B4t E:8 MSE
5 52) 5®)
0'121) 0_52) 0'121) 0_52) 0'121) 0_52)

n="70
7 Yeig AIC  0.2121  2.8273 0.2215  2.9838 0.2302  3.0402
AIC  0.2151  2.8458 0.2222  3.0080 0.2288  3.0560
J¢¥% BIC  0.2090 2.7667 0.2236  2.9521 0.2371 3.0318
BIC  0.2106  2.7668 0.2249  2.9741 0.2421  3.0575
B 02220 2.9227 0.2218  3.0325 0.2226  3.0524
12 e AIC 0.0299  0.2244 0.0326  0.2344 0.0347  0.2433
AIC  0.0320  0.2270 0.0334  0.2352 0.0347  0.2445
J¢¥ BIC  0.0286 0.2207 0.0334 0.2332 0.0368 0.2429
BIC  0.0292  0.2245 0.0346  0.2358 0.0376  0.2443
£BR 0.0326  0.2297 0.0326  0.2381 0.0328  0.2451
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(823 2)
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ey o ey o ey o

n=120
w1 Y6 AIC 0.1272 0.9458 0.1286 0.9659 0.1308 0.9619
AIC 0.1276 0.9510 0.1287 0.9740 0.1305 0.9615
Y63 BIC 0.1268 0.9362 0.1292 0.9599 0.1331 0.9636
BIC 0.1271 0.9429 0.1300 0.9688 0.1341 0.9668
EARA 0.1294 0.9571 0.1295 0.9718 0.1292 0.9614
2 JeiE AIC 0.0169 0.0980 0.0187 0.1015 0.0198 0.1031
AlIC 0.0171 0.0994 0.0187 0.1021 0.0194 0.1034
Y6 BIC 0.0159 0.0966 0.0195 0.1010 0.0215 0.1033
BIC 0.0160 0.0980 0.0198 0.1023 0.0217 0.1040
A 0.0186 0.0999 0.0187 0.1022 0.0187 0.1030
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FREQUENTIST MODEL AVERAGE ESTIMATION FOR LINEAR
ERRORS-IN-VARIABLES MODELS

WANG Haiying

(Academy of Mathematics and Systems Science, Chinese Academy of Sciences, Beijing 100190;
Department of Statistics, University of Missouri, Columbia, Missouri 65211, USA)

70U Guohua

(Academy of Mathematics and Systems Science, Chinese Academy of Sciences, Beijing 100190)

Abstract Frequentist model average estimation receives much attention in recent years.
However, no investigation has been conducted for the data with measurement errors. In this
paper, we consider frequentist model average estimation for linear errors-in-variables models.
The asymptotic distribution of the model average estimator is derived, and a confidence in-
terval having a coverage probability that tends toward the nominal level in large samples is
constructed. Further, the confidence interval constructed based on the model average estima-
tor is shown to be asymptotically the same as that obtained under the full model. A simulation
study shows that the finite sample performance of the model average estimator is better than

that of the model selection approach or of the full model approach.

Key words Asymptotic distribution, measurement errors, model averaging, model se-

lection.
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