
Thurs, 4-25-19 
Validation (cont.)

1. Cross-validation stopping rule
2. Sample runs of geosa12

Assignment a12:  due next Tuesday
(last day of class)



Cross-validation stopping rules -- references
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A stopping rule is a guideline for stopping entry of predictors into the regression 
during automated predictor selection.  The general idea of using cross-validation 
as a guide has been applied in various fields, including hydrology and 
dendroclimatology.  Myers (1990) is a good reference for the idea.  The other 
references listed below are tree-ring applications.



Cross-validation stopping rule
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Geos11: entry of predictors
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Calibration: computed from sums of squares (SS) and mean-square (MS) terms
Validation: computed from deleted residuals
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Geos11: statistics monitored stepwise 



Geos11: statistics monitored stepwise (cont)

( )

2
pred

ref

2

1
v

SSE 

VALIDATION (leave-1-ou

RE 1
SSE

ˆ
RMSE

t)

n

i
i

R

e

n
=

= = −

=
∑

2

2

c

SSE 1
SST
MSE 1
MS

CALI

T
MSR
MSE
RMSE M

BRATION

SE

adj

e

R

R

F

s

= −

= −

=

= =

Reference (null) reconstruction for 
RE statistic is calibration period 
mean of y



Change in statistics with entry of additional predictors
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Sample runs of geosa11
(Validation mode)…
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