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5 research papers have been written. 2 of them have been published. The
other 3 have been reported in some international conferences or seminars. The most important paper
considered the problem of model averaging estimation for regression models that can be nonlinear in
their parameters and variables. We proved the optimality of the new method. Monte Carlo experiments
revealed that NMA lead to relatively lower risks compared with alternative model selection and model

averaging methods in most situations. Empirical results showed that in most cases, our method leads
to the lowest prediction errors. Moreover, 1 and my coauthors proposed model averaging methods of
GARCH type models for analyzing financial data in three papers, which contribute to forecasting in
financial market. In the last year, | showed the sparsity of the weight of the model averaging
method for linear models. Subsequently, a high-speed algorithm for the model averaging method was
proposed.
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