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THE IDENTIFICATION OF LINEAR CONTINUOUS-TIME
SYSTEM FOR SMALL SAMPLES OF INPUT-
OUTPUT DATA

Qin Xi1a

(Tiangin Commercial College)

Han JianxunN

(Tiangin University)

ABSTRACT

In this paper, different methods for the identification of linear continuous-time systems
are concisely discussed. Morecover, according to the criterion on goodness of prediction fit
proposed by J. Aitchison™, a new method for identifying continuous-time system limited to
small samples 1s established. The vesults from simulation experiments indicate that when the

data obtained are very few and quite noisy, this method is obviously superior to others.



