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Abstract

This article studies and compares the performance of models based on MMAe weighting in terms of
coverage, interval length, left and right error rates under average, Wald confidence interval, MATA
confidence interval, and Bootstrap confidence interval. Simulations at different levels of signal
show that the Wald confidence interval has better coverage at low signal, while at high signal, the
three’s confidence interval has similar coverage, and the MATA confidence interval is relatively
shorter in length. In the horizontal comparison with other model averaging methods such as MMA,
the weighting of MMAe reached nominal coverage earlier than other weighting methods at lower
sample sizes under the construction of Wald, MATA, and Bootstrap confidence intervals. Finally, the
performance of MMAe at different confidence intervals was examined in the example, which was
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consistent with the simulation results.
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Figure 1. The average interval length corresponding to different confidence intervals when R? = 0.4 (left) and R2 = 0.6 (right)
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Figure 2. The average interval length corresponding to different
confidence intervals when R? = 0.8
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Figure 3. The coverage rate (left) and error rate (right) corresponding to different confidence intervals when R? = 0.4
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Figure 4. The coverage rate (left) and error rate (right) corresponding to different confidence intervals when R? = 0.6
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Figure 5. The coverage rate (left) and error rate (right) corresponding to different confidence intervals when R? = 0.8
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Figure 6. Coverage rate (left) and error rate (right) of MATA interval when R?= 0.6
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Figure 7. Coverage rate (left) and error rate (right) of Wald interval when R2 = 0.6
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Figure 8. Coverage rate (left) and error rate (right) of Bootstrap interval when R? = 0.6
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Figure 9. 95% confidence interval for models with different
confidence intervals
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