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1 IBIC vs. Kashyap’s (1982) BIC
An important question with any Bayes Factor approximation is how much complexity

should be retained and how much should be omitted. In using log( N
2π
) in its approximation, IBIC

is slightly more complex than Kashyap’s (1982) use of log(N) (KBIC). The empirical question
then becomes whether the added complexity is worthwhile. We re-ran our simulations substitut-
ing log(N) rather than log( N

2π
). The results, which are displayed in Figure A.1, indicate that the

log( N
2π
) from IBIC consistently outperforms KBIC’s log(N) with respect to selection of the true

model. This is especially evident at smaller sample sizes. For example, at N = 250 the IBIC
selections of the true model are 10 (SIM1) and 18 (SIM2) percentage points higher than KBIC’s
selections. Not surprisingly, as the sample size increases the two approximations become increas-
ingly similar and both select the true model nearly 100% of the time.

2 SIM2 Percentage Selections of the True Model
Figure A.2 presents the percentage selection of the true model for all fit measures in SIM2.

3 Model Selection Results with No True Model
Tables A.1 and A.2 present the median and IQR values for BIC, HBIC, IBIC, and SPBIC

in SIM1 with N = 250 and 5000.
Tables A.3–A.7 present the median and IQR values for the four IC measures in SIM2 at all

five sample sizes.
Figures A.3–A.6 present SIM2 box-and-whiskers plots for each IC measure for individual

models for N = 100, 250, 500, and 1000.
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Figure A.3: SIM2 IC Box-and-Whisker Plots and Median Ranks with No True Model (N = 100). Box-
and-Whisker plots represent each fit statistic for each model over the 1,000 simulations. Numbers below
the model names represent the median rank of each fit statistic for each model over the 1000 simulations.
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Figure A.4: SIM2 IC Box-and-Whisker Plots and Median Ranks with No True Model (N = 250). Box-
and-Whisker plots represent each fit statistic for each model over the 1,000 simulations. Numbers below
the model names represent the median rank of each fit statistic for each model over the 1000 simulations.
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Figure A.5: SIM2 IC Box-and-Whisker Plots and Median Ranks with No True Model (N = 500). Box-
and-Whisker plots represent each fit statistic for each model over the 1,000 simulations. Numbers below
the model names represent the median rank of each fit statistic for each model over the 1000 simulations.
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Figure A.6: SIM2 IC Box-and-Whisker Plots and Median Ranks with No True Model (N = 1000). Box-
and-Whisker plots represent each fit statistic for each model over the 1,000 simulations. Numbers below
the model names represent the median rank of each fit statistic for each model over the 1000 simulations.
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