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RECURSIVE IDENTIFICATION APPROACH TO
LINEAR MULTIVARIABLE DISCRETE SYSTEMS BASED
ON MARKOVIAN PARAMETER MATRICES

Fan Xiaoping
(Changsha Railway Institute)

ABSTRACT

In this paper a new recursive approach to the identification of
linear discrete multivariable systems based on the system input—output
observations is presented, Least squares method is utilized to estimate
the Markovian parameter matrices of the system described by an impulse
response matrix presentation, In case of colored noises the proposed
approach is modified efficiently in terms of the Extended I.east Squares
(ELS) method,
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