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A NEW RECURSIVE ALGORITHM FOR SIMULTANEOUS
IDENTIFICATION. OF MODEL ORDER
AND PARAMETERS

Niu Susaonua Xiao Devun

(Tsinghua University)

ABSTRACT

For linear difference equation model with unknown order, a new covariance matrix call+
ed “‘the Condensed Information Matrix” (CIM) can be constructed. Applying UD factoriza-
tion technique to CIM, a new recursive identification algorithm can be obtained. The new algo-

rithm can simultaneously identify the model order and parameters, so that the computational
burden can be reduced.

Key words ——Least square method; extended least square method; condensed informa-
tion metrix; UD factorization technique; order identification.



