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A New Statistical Linearization Technique
of Nonlinear System

Jang Gyu Lec
Scoul National Univ.

ABSTRACT

-~ A new statistical lincarization technique for nonlincar
system called covariance matching mcthod is proposed in
this paper. The covariance - matching method makes the
mcan and variance of an approximated output be identical
real . functional ~output, and the distribution of -the
approximated ocutput. have identical shape with a given
random input. - Also, the covariance matching method can
be ecasily implemented for statistical analysis of nonlinear
systems. with. a combination “of lincar system - covariance
analysis.

Kcyword' . nonlincar error analysis, stochastic . linearization.
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