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PARAMETER IDENTIFICATION OF MIMO SYSTEMS BY
OUTPUT DATA

Nan WaNexy
(Computer Technique Applicarion Center of Xd Company)

ABSTRACT

A new algorithm for the identification of time invariant MIMO systems by output data 1s
obtained in this paper. The algorithm can:be used to identify dynamical and statistical parame-
ter matrices (F, G, H, R, Q) of canonical systems. The presented deriving process and results

are simplier than that of Tse, and more perfect forms for cyclic and blocked systems have been
provided. |
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