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Precision Analysis for Correlation Identification of FIR Models

under Colored Noise Disturbunces
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( Departm ent of Automatic Control, NUDT ,Changsha, 410073)

Abstract This paper analyzes the identification precision of the finite impulse response (FIR) function models of

discrete—time control systems under the pseudorandom m sequences stimulation and coloredmoise disturbances. The mis—

take in the reference document is corrected and an explicit formula of the correlation identification precision is given in

the case of colored noises. Moreover,the lower and the upper bounds of the FIR identification precision are suggested,

and the conditions of reaching the bounds are obtained- Two examples are given to support the analysis.
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