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Communication Group

S Chen

e Training MSE and LOO test
score in log scale for a typical
set of noisy training data. Note
the algorithm terminated with

a 7-term model when Jg =
0.041589 > J7 = 0.041589.

e The noisy training points y
and the underlying function
f(xz) together with the
mapping generated using this
7-term model identified.

7

Model MSE and PRESS statistic

0 1 2 3 4 5

6 7 8 9

Model size

"Training «
f(z) —

model ——

center O

Limtrr—sry
[EETE STy

Dhroterdin ded
Cerpaanr boess

Communication Group S Chen
Modelling Results
e Training MSE and LOO o 10 LOO ——
test score in log scale for 2 \ MSE
engine data set. Note the ; ! \
algorithm terminated with g te1 | M
a 23-term model when = \\
Jag = 0.000548 > Jo3 = W le2 .
0.000548. 2 s e,
= le-4
0 5 10 15 20 25
Model size
e Modelling accuracy for engine model terms 23
data set. MSE over training set | 0.000449
LOO test score 0.000548
MSE over test set 0.000487

Communication Group

S Chen

Limtrr—sry
[EETE STy

Dhroterdin ded
Cerpaanr boess
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Engine Data Modelling

System input u(t) and output y(t)

5

6
55 45
E 2 4
f= >
£ E
g 45 E 35
> 1
7oy & 3
35 25
0 50 100 150 200 250 300 350 400 0

sample

First 210 data points for modelling, last 200 points for testing

RBF model:

sample

Gaussian kernel function variance 1.69. Regularization parameter fixed to

10-7

50 100 150 200 250 300 350 400

Lot b e
Cerpaans foess

Communication Group

[ELTE S
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S Chen

e Modelling error y(t) — §(t) by the constructed 23-term model:

0.1 f
<)
S 005}
()
c
§=]
5
= 0
(&)
S-
o)
8 005+t
=

0.1}
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