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BIAS-COMPENSATED LEAST-SQUARES METHOD FOR
IDENTIFICATION OF CLOSED-LOOP SYSTEMS

Zuane Yine Fene CHUNBO

(Research Institute of Automation,Southeast University,Nanjing 210096)

Abstract This paper studies the problem of indentifying closed-loop systems in the presence

of colored noises. A bias-compensated least-squares method is developed,which is able to esti-

mate consistently the transfer function of the plant and controller in the closed-loop system,

even if the models of the noises are not known

Key words Consistent estimation,least-squares method ,closed-loop identification.
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