Supplementary Material A

The following tables present bias and RMSE information for Figures 7, 9, and 10. Bias
has been calculated as
1 X
Bias = N Z(ﬁl - ﬁTrue)

i=1

and RMSE has been calculated as

N

RMSE = \l %Z(ﬁz - ﬁTrue)2a

i=1

where [ is being used to indicate any parameter of interest (i.e., dissipation 3, mean input
u, or input variance o), and N is the total number of estimates



Table 1: Estimates of Bias and RMSE for the Dissipation Parameter 3

Input Frequency

12.5%  25% 50% 100% 12.5% 25% 50% 100%
| 8 True | Bias \ RMSE ‘

Time Series Length = 25
-0.10 -0.03 -0.02 -0.01 0.01 0.10 0.09 0.09 0.07
-0.20 -0.00 0.01 0.02 0.06 0.13 0.11 0.12 0.12
-0.30 0.00 0.03 0.06 0.12 0.14 0.14 0.15 0.17
-0.40 -0.02 0.03 0.10 0.16 0.22 0.18 0.18 0.22
-0.50 -0.05 0.04 0.13 0.22 0.28 0.24 0.22 0.28
-0.60 -0.09 0.02 0.16 0.28 0.36 028 0.28 0.34
-0.70 -0.14 -0.00 0.17 0.34 0.44 032 031 041
-0.80 -0.19 -0.03 0.20 0.39 048 037 035 047
-0.90 -0.22  -0.07 0.20 0.45 0.49 042 039 0.53
Time Series Length = 50
-0.10 0.01 0.02 0.02 0.04 0.05 0.06 0.06 0.06
-0.20 0.02 0.04 0.07 0.10 0.08 0.08 0.10 0.12
-0.30 0.03 0.06 0.11 0.16 0.09 0.11 0.14 0.19
-0.40 0.01 0.07 0.14 0.22 0.14 0.13 0.18 0.25
-0.50 0.01 0.07 0.17  0.29 0.17 0.15 0.22 0.32
-0.60 -0.02 0.06 0.19 0.35 0.21 0.18 0.25 0.39
-0.70 -0.06  0.06 0.21 0.42 0.27 020 0.29 0.46
-0.80 -0.08 0.05 0.22 049 0.30 023 031 0.53
-0.90 -0.08 0.06 0.26 0.55 0.30 0.25 0.35 0.59
Time Series Length = 100
-0.10 0.02 0.03 0.04 0.05 0.04 0.05 0.06 0.07
-0.20 0.03 0.05 0.08 0.12 0.06 0.07 0.10 0.13
-0.30 0.03 0.06 0.11 0.19 0.08 0.09 0.14 0.20
-0.40 0.02 0.06 0.14 0.25 0.10 0.11 0.17 0.27
-0.50 0.01 0.07 0.16 0.31 0.12 012 0.19 0.33
-0.60 0.00 0.07 0.19 0.39 0.13 0.14 0.23 0.40
-0.70 0.00 0.07 0.21 045 0.15 0.15 0.25 047
-0.80 -0.01  0.08 0.23 0.51 0.16 0.17 0.28 0.54
-0.90 -0.01  0.08 0.25 0.58 0.17 0.19 031 0.60




Table 2: Estimates of Bias and RMSE for the Mean of the Input Distribution p

True 3
-0.2 -04 -06 -08 -02 -04 -06 -0.8
’ Input Freq ‘ u True ] Bias \ RMSE

Time Series Length = 25
12.5% & 25% 0.12 | -0.00 0.01 0.03 0.04 [0.12 0.12 0.16 0.15
12.5% & 25% 0.17 0.00 0.02 0.04 0.08 015 0.19 0.18 0.29
12.5% & 25% 0.25 0.01 0.00 0.02 0.06 | 025 0.21 0.23 0.26
12.5% & 25% 0.33 | -0.03 -0.02 -0.01 0.03 | 0.25 0.20 0.23 0.25
12.5% & 25% 0.50 | -0.03 -0.04 -0.01 0.07 | 0.36 0.35 0.35 041
50% & 100% 0.50 | -0.06 -0.11 -0.13 -0.11 | 0.33 0.27 0.28 0.25
50% & 100% 0.67 | -0.12 -0.15 -0.17 -0.16 | 0.42 0.36 0.41 0.36
50% & 100% 1.00 | -0.20 -0.33 -0.34 -0.37 | 0.64 0.55 0.56 0.54
50% & 100% 1.33 | -0.38 -0.56 -0.64 -0.63 | 0.85 0.78 0.78 0.79
50% & 100% 2.00 |-0.56 -0.77 -0.92 -097 | 1.20 1.17 1.18 1.22
Time Series Length = 50
12.5% & 25% 0.12 | -0.02 0.00 0.02 0.03 | 0.08 0.08 0.09 0.10
12.5% & 25% 0.17 -0.01 0.01 0.02 0.04 |0.11 0.12 0.12 0.14
12.5% & 25% 0.25 -0.04 -0.01 0.02 0.04 | 0.14 0.14 0.15 0.17
12.5% & 25% 0.33 | -0.06 -0.06 -0.01 0.00 | 0.17 0.15 0.14 0.14
12.5% & 25% 0.50 | -0.10 -0.08 -0.02 0.01 | 0.27 0.22 0.24 0.23
50% & 100% 0.50 | -0.17 -0.17 -0.15 -0.13 | 0.27 0.24 0.21 0.22
50% & 100% 0.67 | -0.25 -0.22 -0.21 -0.18 | 0.36 0.31 0.30 0.28
50% & 100% 1.00 | -043 -0.46 -0.45 -0.45|0.58 0.56 0.56 0.56
50% & 100% 1.33 |-0.69 -0.73 -0.79 -0.80 | 0.82 0.82 0.85 0.87
50% & 100% 2.00 |-1.03 -1.11 -1.18 -1.23 129 124 130 1.33
Time Series Length = 100
12.5% & 25% 0.12 | -0.02 0.00 0.01 0.03 | 0.05 0.06 0.06 0.07
12.5% & 25% 0.17 | -0.02 0.00 0.02 0.03 | 0.08 0.07 0.08 0.09
12.5% & 25% 0.25 |-0.04 -0.01 0.01 0.02 |0.11 0.10 0.10 0.11
12.5% & 25% 0.33 | -0.08 -0.04 -0.01 0.00 | 0.14 0.12 0.11 0.11
12.5% & 25% 0.50 | -0.11 -0.07 -0.03 -0.00 | 0.22 0.16 0.17 0.16
50% & 100% 0.50 | -0.21 -0.17 -0.16 -0.13 | 0.26 0.21 0.20 0.18
50% & 100% 0.67 | -0.27 -0.23 -0.20 -0.17 | 0.34 0.29 0.26 0.24
50% & 100% 1.00 |-0.52 -0.50 -0.46 -0.45 | 0.60 0.56 0.54 0.54
50% & 100% 1.33 | -0.84 -0.83 -0.87 -0.86 | 0.90 0.88 0.91 0.90
50% & 100% 2.00 -1.21 -1.27 -1.28 -1.27 | 1.34 1.34 134 1.34




Table 3: Estimates of Bias and RMSE for the Variance of the Input Distribution o2

True 3
-0.2 -0.4 -0.6 -0.8 -0.2 -04 -0.6 -0.8
| Input Freq | p True | Bias \ RMSE ‘

Time Series Length = 25

12.5% & 25% | 0.23 | -0.01 0.00 0.03 0.02 | 0.31 0.40 0.50 0.40
12.5% & 25% | 0.41 |-0.01 0.04 -0.01 0.12 [0.55 0.93 0.54 1.01
12.5% & 25% | 0.44 | -0.02 -0.02 -0.07 0.02 | 0.44 0.46 0.38 0.55
12.5% & 25% | 0.78 | -0.07 0.04 -0.04 -0.03 | 0.81 0.97 1.00 0.94
12.5% & 25% | 0.93 0.15 0.01 0.12 0.05 | 165 1.62 1.78 1.67
12.5% & 25% 1.75 |-0.02 -0.07 -0.12 0.14 | 2.16 2.22 210 241
50% & 100% 0.75 |-0.05 -0.11 -0.13 -0.06 | 0.57 0.54 0.62 0.66
50% & 100% 1.00 | -0.03 -0.13 -0.26 -0.22 | 0.79 0.66 0.62 0.75
50% & 100% 1.33 | -0.18 -0.16 -0.20 -0.22 | 0.89 1.13 1.31 1.27
50% & 100% 177 |-012 -0.26 -0.48 -0.43|1.26 1.34 1.15 1.37
50% & 100% 3.00 |-0.35 -0.50 -0.28 -0.52 | 220 223 3.02 2.50
50% & 100% 4.01 |-0.22 -0.65 -0.95 -1.03 |296 2.88 2.67 2.99

Time Series Length = 50
12.5% & 25% | 0.23 | -0.02 -0.01 -0.00 0.02 | 0.23 0.22 0.24 0.30
12.5% & 25% | 0.41 | -0.01 0.01 -0.00 0.02 | 0.41 0.49 0.48 0.45
12.5% & 25% | 0.44 | -0.04 -0.02 -0.02 0.00 | 0.29 0.32 0.36 0.34
12.5% & 25% | 0.78 | -0.07 -0.12 -0.06 -0.06 | 0.53 0.53 0.52 0.54
12.5% & 25% | 0.93 | -0.05 -0.05 0.07 0.01 |0.89 0.89 1.23 1.02
12.5% & 25% 1.75 -0.21 -0.16 -0.04 -0.11 | 1.22 1.35 1.40 1.26
50% & 100% 0.75 |-0.11 -0.13 -0.12 -0.07 | 0.44 040 0.45 0.53
50% & 100% 1.00 | -0.20 -0.28 -0.34 -0.38 | 0.57 0.50 0.53 0.59
50% & 100% 1.33 | -0.23 -0.23 -0.21 -0.25|0.73 0.72 0.72 0.76
50% & 100% 1.77 1 -0.39 -0.47 -0.58 -0.63 | 0.88 0.86 0.95 1.02
50% & 100% 3.00 |-0.49 -0.54 -0.64 -0.60| 1.66 1.60 1.62 1.69
50% & 100% 4.01 |-0.83 -1.07 -1.27 -149 | 205 197 220 2.36

Time Series Length = 100
12.5% & 25% | 0.23 | -0.02 -0.00 -0.00 0.01 |0.18 0.16 0.17 0.19
12.5% & 25% | 0.41 | -0.01 -0.02 -0.01 -0.01 | 0.29 0.28 0.30 0.31
12.5% & 25% | 0.44 | -0.05 -0.02 -0.03 -0.04 | 0.23 0.23 0.23 0.24
12.5% & 25% | 0.78 | -0.08 -0.04 -0.03 -0.04 | 0.38 0.42 0.39 0.43
12.5% & 25% | 0.93 | -0.06 -0.03 -0.01 -0.02 | 0.63 0.61 0.65 0.72
12.5% & 25% 1.75 | -0.21 -0.18 -0.10 -0.05|0.83 0.82 0.99 0.98
50% & 100% 0.75 |-0.15 -0.13 -0.14 -0.11 | 0.33 0.31 0.32 0.31
50% & 100% 1.00 | -0.28 -0.33 -0.36 -0.38 | 0.46 0.46 0.48 0.50
50% & 100% 1.33 | -0.24 -0.24 -0.24 -0.18 | 0.60 0.52 0.52 0.59
50% & 100% 1.77 | -049 -0.56 -0.67 -0.65 | 0.80 0.81 0.85 0.87
50% & 100% 3.00 |-0.59 -0.64 -0.57 -0.40 | 1.30 1.23 1.23 1.21
50% & 100% 4.01 |-1.22 -1.33 -146 -1.53 | 1.87 1.87 1.97 2.13




