http://gks.cqu.edu.cn

% 35 %4 12 49 T RKEFFR Vol. 35 No. 12
2012 % 12 A Journal of Chongqing University Dec. 2012

XEHE.1000-582X(2012)12-120-13

Sl B 3 ¥ 1 kool O o S 000 BT T

LA AN 53
(LLERRF HHEMFIR, TR 4000442, FRIFEKRF XM 542 &L EAFLAT, £ K 40133D)

B O E. AL THRARAPFFTHERALRBLDARHPLRZEZFREGEZT. 5T HAF
HMP AR FEXS DA EX LR RBEFERN T I FEEFRA B RFF . &=
HHEXBR T EBAEAEXNE T EBAEZR  FIHETUARTBAZRZARLREGHI BRI FOE
BRFRFEREL R BN T EEREBERAZE, RE.IANZBTHEEEL LRI B FTF
B F R AR R KABEAE A8 L@ 2 @ )3 5% 2% B IR 9 AL, 32 8 5 AT Rom st Bk R
Sy A, RGRAL T Sl R AR AF UCIME F I HBEHABEGAER, 2
RETH LA A G,

XBR . IFGED N FFRE N R FFREL L HA

hE 43S . TP301. 6; TP389. 1 XERARERS A

Algorithm of removing outliers in SVR

ZENG Shaohua'** , WEI Yan®, TANG Yuanyan'
(1. College of Computer Science, Chongqing University, Chongqing 400044, China;2. Institute of
Pattern Analysis & Information Processing, Chongqing Normal University, Chongging 401331, China)

Abstract: The outlier and the measurement that an outlier does not fit the theoretical model in the
regression problems are defined. The relationship between the theoretical model and the regression model
in the regression problem is analyzed. An approximate theorem is proposed and verified by deleting outlier
one by one to construct SVR to approximate the theoretical model. An algorithm of detecting outliers in the
SVR problems is constructed based on the approximate theorem. The theoretical analysis of the
convergence and effectiveness of the proposed algorithm is given. Then, the step-by-step search algorithm
is introduced to improve the outlier removing algorithm to remove outliers in SVR with large-scale samples.
The theoretical analysis shows that the improved algorithm is convergent and effective. Finally, the
samples produced by two test functions and the samples in UCI data set are used for simulation, and the
results show that the proposed algorithm is effective and robust.
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LN
vER}; 2. Del_Lar_Outlier. SV=SVR. SV;
1. 2 HmE A s WiHy 3. Del_Lar_Outlier. SVR=SVR;
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2. 7.4 if (Del _Outlier. S,y A~ & 25 S, NE 1 AT UAR AL, T 2R Suonc 9 SVR 0T
) { 3Sm+2 W, B R 44 O((3m+2) « p*),
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3.1 FEXHEHEARIKE
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FEARSE TP AR A0 A R B TC Ik WU . B AR I D AT
LR 5 6. R AE — D EIEML IR0,
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0.6k ----]ssvm(no outliers) 0.6l ----1ssvm(no outliers)
~ 04} ~0 ~04f
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