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ON THE IDENTIFICATION OF : TIME-VARYING
PARAMETERS IN DYNAMIC SYSTEMS

HAN ZHIGANG
(Heilongjiang University, Heilongjiang Institute of Appliedy Mathematies)

ABSTRACT

In this paper, a simple and effective estimation method for tracking time-varying
parameters in dynamic systems is presented. And the concept of output separability
of multiple-output system is introduced. It has been proved that under some condi-
tions the n-output system can be equivalently decomposed into n number generalized
single-output systems, thus it is convenient for the identification of time-varying para-
meters. The method obtained here is quite suitable for dealing with prediction pro-
blems.



