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LINEAR MODEL SELECTION WITH MINMAX
FITTING CRITERION

WaNG SpuNinG Dar Jiansue Hu Pine
(Inststute of Systems Engincering, Huazhong Univ, of Sci. & Tech., Wuhan, 430074)

ABSTRACT

The basic principle for linear model selection with minmax fitting criterion 1is

proposed in this paper. With this principle a systematic method is proposed. Two
practical examples are studied with the new method. The efficiency of the model

selection method can be seen from the results of these applications.

Key words: model building; model selection; structure identification; minmax

fitting criterion; time series fitting.
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