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System identification method based on high order ARX model estimation
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Abstract

System identification is a method to obtain mathematical models by using input and

output data. However, models obtained by the conventional system identification method often
have complex structure with high order. It is difficult to use them for control system design. In
this report, we propose a method to obtein an accurate low order model by model reduction after

estimating a high order ARX model.
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Table 1 Frequency weighted output error criterion

Method Criterion

Balanced realization 1.79 x 1072
ASYM method 3.06 x 1074
OE model (output error method) 7.07 x 1074
BJ model (prediction error method) 9.79 x 10~4
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Fig.1 Frequency responce
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