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Discrete Step Response (5th order model)
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Discrete Step Response (6th order model)
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A Study on the Robust Identification of Time

Domain Using Recursive Computation

Jung-1k An

Dept. of Electical Engineering,
Graduate School
Pukyong National University

Abstract

A study on robust identification can be divided into
time domain and frequency domain. Both of them have
common approximation to be considered by the interpo -
lation theory.

In this paper, we discussed the robust identification
of discrete time system in the time domain. In the Zhou
& Kimura method, high order impulse response series
which are produced by finiteness of data number in the
time domain is interpolated by using Caratheodory-Fejer
theorem.

In this paper the problem of the numerical analysis in
7hou & Kimura method was indicated. And, we proposed
the robust identification method using recursive compu-
tation in consideration of the existence of probable
noise.

We performed the numerical simulation to verify the
effectiveness of the identification method.
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