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Evaluation of stocahstic models via regularized information criteria
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The information criterion AIC proposed for evaluations of statistical models has
contributed greatly to statistics and the application fields. AIC which is an unbiased estimate of the
expected log likelihood, however, is not an absolute scale like the coefficient of determination in
regression analysis. In this research, AlC-coefficient of determination is introduced based on the
difference of AIC"s of a current model and the simplest model for driving an absolute scale for the model
evaluation. In addition, the heteroscedastic coefficient of determination is introduced in regression
analysis with _heteroscedasticity. Furthermore, a two stage procedure is introduced for model estimation
and adaptive information criteria of regression models based on spatio-temporal data.
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