On the asymptotic distribution of model averaging based on
information criterion

Guohua Zou

Capital Normal University
E-mail: ghzou@amss.ac.cn

Abstract: Smoothed AIC (S-AIC) and Smoothed BIC (S-BIC) weights are widely used in
model averaging. In this paper, we investigate their asymptotic behavior. The asymptotic
distributions of the corresponding model averaging estimators, the S-AIC and S-BIC estimators,
under the general fixed parameter framework are derived. Further, we theoretically check the
confidence intervals constructed by Buckland et al. (1997), which have not been studied from
theoretical aspect in literature. Both simulation study and real data analysis support our theoretical
conclusions.



