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Error Estimation and Information Criterion

Makio Ishiguro
(The Institute of Statistical Mathematics)

In this paper, it is shown that the estimation errors of statistical inferences could be
reduced by utilizing a model selection procedure based on Akaike Information Criterion,
AIC. However the evaluation of the error of the Minimum AIC Estimate, MAICE, is
difficult. The use of the error covariance matrix of MLE in the context of a statistical
analysis using the AIC is discussed and a new “Quasi-AIC” is proposed.

Key words: AIC, MAICE, error estimation, model selection, MLE, information, Quasi-AIC.



