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9.4 MODEL ORDER ESTIMATION

The residuals(9.3.4) allow computing the cost functionJ (θ) and, consequently, all
order determination criteria that have been introduced. It must be noted, however, that
this allows only to evaluaten + nδ and not their respective values. Of course this
problem loses any relevance assumingn = nδ.
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LEVEL

Module ID9.4 concerns the following levels:

STANDARD
ADVANCED (extended)

On the right the author as seen by Fabio Vettori.

CONTENTS

Module ID9.4 contains some considerations on the estimation of the correct model order in ARAR(X) identification.


