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You are cordially invited to the 294" meeting as scheduled below.
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Speaker : Hirofumi Wakaki, Ph.D.

Professor, Department of Mathematics
Graduate School of Science, Hiroshima University
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Title : “Corrected AIC for a GMANOVA model with random coefficients”
O

Summary:

We consider a model selection problem of a GMANOVA model with random coefficients.
First, the risk of the predicted model based on Kulback-leibler divergence is expanded with using
Laplace's method. Then we propose a model selection criterion by correcting the bias of maximized
log-likelihood up to the second order with respect to the sample size.



