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Subspace State-Space System Identification Using Uncorrelation

of Input Signals and Noises*

Masafumi OKADA**, Makoto YAMAGAMI** and Toshiharu SUGIE**

In this paper, we propose a subspace state-space system identification method considering noise
attenuation. In this method, we achieve noise attenuation based on the uncorrelation between input
signals and noises, where a large amount of data can be handled with the prescribed size matrices.
An illustrative numerical example is given to show the effectiveness of the proposed method.
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Table 1 Singular values

o1 p] o3 o4 o5 o010

Existng method 83.2 | 50.8 | 15.6 | 5.74 4.89 | --- | 4.56

Proposed method | 2.62 | 1.53 | 0.46 | 0.061 | 0.021 | --- | 0.015
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