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Abstract 

We develop model averaging estimation in the linear regression model where covariates are subject to 
measurement errors.  The absence of the true covariates in this framework makes the calculation of the 
standard residual based loss function impossible.  We take advantage of the explicit form of the 
parameter estimators and construct a new criterion.  It has the property that it is asymptotically equivalent 
to the unknown model average estimator minimizing the loss function.  When the true model is not 
included in the set of candidate models, the method achieves optimality in terms of minimizing the 
relative loss, while when the true model is included, the method estimates the model parameter with  
root-n rate.  Numerical analysis in comparison with existing BIC and AIC model selection and model 
averaging methods strongly favors our new model averaging method. 
 
This work is jointly with Prof. Yanyuan Ma and Prof. Raymond J. Carroll. 

on 

Friday, July 24, 2015 

(Refreshments will be served from 2:15 p.m. outside Room 301 Run Run Shaw Building) 

2:30 p.m. – 3:30 p.m. 

at 

Room 301, Run Run Shaw Building 
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