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AN ON-LINE ORTHOGONAL TRANSFORMATION
METHOD FOR PARAMETER ESTIMATION
OF TIME-VARYING SYSTEMS

Liv ZHENGSHE

(Dept. of Automatic Control, Beijing University of
Aeronautics and Astronautics, Betjing 100083 China)

ABSTRACT

An on-line least squares identification method 1s proposed for parameter estima-

tion of time-varying systems by introducing a rectangular window to cancel the old
measurement., The method 1s developed based on orthogonal transformation so as to
avoid worsening the ill-condition. In addition, the method has the benefits of fewer

arithmetic operations, less storage requirement and better convergence property com-
pared with the traditional methods.

Key words: timevariable parameter estimation; orthogonal transformation; me-

mory limited system parameter estimation.



