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STOCHASTIC A-OPTIMAL INPUT DESIGN FOR IDENTIFYING
THE IMPULSE RESPONSE FUNCTIONS OF SISO SYSTEMS
AND THE ASYMPTOTIC PROPERTIES
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(Narional University of Defence Technology)
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ABSTRACT

This paper studies the stochastic A-optimal input designs for identifying the impulse re-

sponse functions of linear time-discrete SISO systems and the identification statistic properties in
tace of coloured noise.
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