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The Large Time Delay Identification and
the Bias Compensation for Structure
Discrimination of Stochastic Control Systems

Hu Dewen

(Department of Automatic Control)
Abstract

Based on given noise autocorrelations, we investigate the large time delay indentifi-
cation and the bias compensation for the structure and system parameter identification
for linear SISO system” s ARMAX models.

Key words parameter estimation, system identification, structure discrimination,

large time delay identification
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