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On Variance/Covariance of AIC’s

Makio Ishiguro
(The Institute of Statistical Mathematics)

Multivariate distribution of AIC’s of models is discussed. Especially the attention is
focused on the theoretical variance of the difference of AIC’s. A higher order behavior of
AIC is also discussed. A “ Bootstrap estimation procedure of AIC” is proposed to provide
a visual expression of the variance of AIC’s. A numerical example is given.

Key words: AIC, variance, higher order behavior, error assessment, statistical model, model
space.



