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Performance Improvement of Nonlinear System Modeling Using GMDH
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ABSTRACT

There have been many researches applying GMDH for modelling nonlinear dynamic systems. However, these methods require a great
amount of computation in return of the accuracy. Thus, in this paper, we propose a method to reduce the amount of computation in GMDH by
adjusting the adopting criterion of input data in decrement while at least maintaining the accuracy. The simulation result verifies that the
proposed method can successfully reduce the amount of computation without the expense of the error rate, if not significantly better.
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Fig. 1. Structure of GMDH algorithm.
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Fig. 3. Finish method of decremental GMDH
algorithm.
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for 3
oA Byt gl g
0 23476 298
0.001 23434 2.96
0.01 23434 296
0.02 23434 2.96
0.03 14423 291
0.04 10836 2.81
0.05 5947 2.81
0.06 2932 2.81
0.07 1699 333
0.08 455 3,60
0.09 325 3.80
0.1 214 3.94
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