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Title “On a model selection criterion for a linear mixed model”
O

Summary:

Consider a polynomial regression model of which the intercept and the first regression
coefficient are random. Assume that the joint distribution of these two random coefficients is bivariate
normal, and the error terms are independently distributed as normal distribution with the same variance.
Then the covariance matrix of the observation vector has a certain restriction with inequality. We
investigate the asymptotic bias of AIC as an estimator of the risk based on the Kullback-Leibler

divergence.



