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AN ORTHOGONAL COMPUTATION METHOD OF INITIAL
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ABSTRACT

This paper presents an orthogonal computation method of initial value of sensitivity for

maximum likelthood estimation method to he continuous-discrete system. This method is an

improvement to the modified Newton-Raphson scheme with estimated sensitivities (MNRES)
method. The difficulty to invert the initial matrix in MNRES method is solved by the concept
of orthogonal test and orthogonal table

Key words: Continuous-discrete system; maximum likelihood estimation;

orthogonal test.

Sensitivity;



