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The research on an algorithm for identification of OE models
with missing input data

Geng Lihui, Xiao Deyun
(Department of Automation, Tsinghua University, Beijing 100084)
Abstract

A research is carried out to deal with the identification using randomly missing input data, which is probably en-
countered during the application of an identification technique. Aiming at the true system which can be characterized as
an output error (OE) model, an interactively iterative identification algorithm consisting of model identification and pre-
diction for missing data, is proposed. During the model identification, a recursive identification algorithm is applied to
achieving a real-time and on-line update. In the course of the prediction for missing data, a wavelet de-noising technique
is employed to adaptively filter the predicted missing data. Finally, a numerical simulation shows that the proposed algo-
rithm has strong robustness for a segment of missing input data. Compared with the related algorithm without wavelet, the
proposed one is capable of giving higher model accuracy and has better prediction ability for missing data.

Key words: missing input data, output error (OE) model, wavelet de-noising, iterative identification
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