
Intrinsic

number of parameters

R
S

S
 / 

T
S

S

 0.001 
 0.01 

 0.1 

 1 
 10 

 100 

 1000 

1 2 5 10 20

0.0

0.2

0.4

0.6

0.8

1.0

Zellner−Siow = Fractional
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Jeffreys
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Based on F−stat
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1/(nP(>LRT))
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