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AN ALGORITHM AND ITS APPLICATION FOR GMDH ——
NONLINEAR SYSTEMS IDENTIFICATION

WanNe XI1UuFENe Livu DAN

(Nankat University)

ABSTRACT

In this paper a unidirectional stepwise regression algorithm is presented to determine the
structure of the optimal partial polynomial and estimate parameters in GMDH. In order to
avoid intensive iterative computation, a recursion algorithm is proposed. The algorithm i1s par-
ticularly suited to multistep predicted modelling. Application examples have shown 1ts effectiven-
€SS.
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