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Whitening Iiosxdual 131101 ICCanQue to I7cterrn1ne
the«Struéture‘of VDE

/hang Ahzyong

(Insntntc of Aulomatlon, I‘ u7hou UIll\ CISlty)

“Abstract

When tne 1031(111&1-%101 methods REM are apphod 0]} detoff
mine Lht structure indices from the contammaied obsmvatlons , for
highu valuos of the nmse—to—swnal ratxo ihc eshmated values of
the structure mdw"s are oftcn lmger than the actual Valuco Aft:er
the reason of the dm\uback of RlﬁM is thoowtlcally analyscd with
the orthovonal pmJoChon tcchn;quc, tho whrtomng rcsmlual——erfor
mothod WREM s ploposed The so-—called whitening residual
crrors WRIE can be produced from a wlutemng ﬁrogectlon operator,
which is formed easily. Not only will the structure of the system
to be identified be determined accurately, but also the péx‘forménCe
of the model with this structure will be predicted if the WREM is
used.





