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A METHOD FOR MULTIVARIABLE SYSTEM IDENTIFICATION
BASED ON THE CANONICAL STOCHASTIC VDE
INNOVATION REPRESENTATION AND THE
MODIFIED DURBIN’S ALGORITHM

JianGg Tao

(Yangzi Petro-Chemical Company)

Cuau XUEDAO

(Qufu Normal University)

ABSTRACT

It is pointed out in this paper that the canonical representation must be considered in
multivariable system identification so as to avoid the rank-testing procedure. Otherwise there
might exist the identifiability problem. Based on canonical VDE the innovation representa-
tion and the modified Durbin’s algorithm 1s proposed. A simulation example of a three-input
three-output system is provided to illustrate the effectiveness of proposed method.

Key words Multivariable system;structure identification; parameter estimation;

least square method.



