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Firstly, this paper introduces the optimal input vector for identifying Markov parameter Fz B
matrices of multivariable linear systems with correlation analysis method. Based on all s
of the estimated Markov parameters, then, a recursive algorithm is derived for PRI A AR RS MM
identifying the Kronecker invariants and parameter invariants of multivariable linear KIE
systems in the presence of colored noises. WA SO A S
Key words Multivariable systems structure invariants system identification .
parameter estimation —75 ga‘ﬁ
7
DOIl: . FIEE
W ARAE
EEANE

it <7 - VEL [ . -
Jﬁ‘ Eﬂ{nwl,/ﬂ]lﬁ?{%%,f]tlm\

~




