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On error covariance analysis of an output-error type closed-loop subspace model
identification method for unstable systems
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In this study, we analyzed the characteristics of the MOESP-type closed-loop
subspace model identification method (CL-MOESP method), which is one of the subspace identification
methods based on the output error model in closed-loop. The main research results can be summarized
in the following two points. (1) This study gave the theoretical basis that "the CL-MOESP method
can be applied to unstable objects to be identified" as opposed to the conventional premise that "
objects to be identified are stable™. (2) We theoretically clarified the consistency and error
covariance analysis of the estimated values of the CL-MOESP method, and quantitatively evaluated the

identification accuracy of the method. This indicates that the CL-MOESP method outperforms the
prediction-error-based subspace identification methods that have the asymptotical consistency in
their estimates.
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