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STRUCTURE IDENTIFICATION OF MULTIVARIABLE
CARMA MODELS

DENG Znx Guo YIXIN
(Heilongfiang Iustitute of Applied Mathematics)

ABSTRACT

In this paper, a new approach of striueture identification dor multivariable
CARMA models, is presented. Based on the recursive extended least squares (RELS)
estimation of the model parameters, the F-test detectors for obtainimg model order, sub-
order and time delay are given, and the parsimonious parameter models are also given.
The structure identification approach of Bokor and Keviczky is extended and impro-
ved.

A numerical simulation example is given to 1llustrake the usefulness of the propo-
sed approach.
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