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FPE (Final Prediction Error)

WEL-ETTIIIZL B FHEEE
= BEOETIIZL S FHEERE
X ETIDOHFELREDRE

|
FPE_ :(1+mj02

N m

1+ =

> FPE_ =—™N

2 I o | L

O ZI_mO'm N

N J

Q>
S N

60



BEREMRE (AIC) & DOER

AIC = Nlog 62 +2(m+1)

FPE & AICD Bt

N log(FPE ) = N log( N+ m &;j
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