SN KREZZ2MTIER Y R b

Kyushu University Institutional Repository

AENFRMENH 5mEDY AT LAREEICD W
C

Bk, 41
AMKRZRZREY 2T LBRENAREXIEF Y AT LIRER « BT HFRE

&1, B
NMKERERES 27 AFHHETHREBRBF > 27 L THH

¥a, 3L
nMﬁ%ﬁ%h/ZThﬂﬁﬂiﬁnh%

)

X

EF Y RT LITEERM

MHE, 8
FUMKFEKEES 27 LIEHRLHR

\]

PREREFY AT LATFEM

https://doi.org/10.15017/1516231

HARIEER « LN KRFERFRRS 2 T ABRBELE. 11 (1), pp.51-55, 2006-03-24. MM AKFBKRZFERES R
T LIERBI TR
N—o30:

HEFIBAMR

KYUSHU UNIVERSITY




FNARFEREEE
VAT MMERBFEALE
BllE F15 FRIBEIA

Research Reports on Information Science and
Electrical Engineering of Kyushu University
Vol.11, No.l, March 2006

AHABRHE N D BHBED S AT LARIEIEIIDONT

ik i - &IL HFiE™- 5

FALve RO

A Note on the System Identification
in the Presence of Input and Output Noises

Hong YAO, Shunshoku KANAE, Zi-Jiang YANG and Kiyoshi WADA

(Received December 9, 2005)

Abstract: A Dynamic Total Least Squares (DTLS) method can be applied to system identification in
the presence of input and output noises. The DTLS problem is a special case of a Structured total least
squares (STLS) problem that is an extension of the TLS problem and reduces to nonlinear singular value
decomposition (SVD). In this paper, we discuss DTLS method to derive the relationship between TLS
method and DTLS method under the input and output observation noise condition.
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