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A RECURSIVE IDENTIFICATION ALGORITHM FOR LINEAR
MULTIVARIABLE SYSTEMS

-

WANG XIUFENG Lu GuizHANG

(Nankai University)

A BSTRACQT

Structural identification of a multivariable system is very troublesome. Guidorz1™
has proposed a method for identification of a set of invariant indices, but in which
the inverse of matrices has to be evaluated. In this paper a recursive algorithm for
determinted structural indices i1s described. In the whole algorithm it is not necessary
to evaluate the value of determinant. Once the structure of subsystem is determined,
we can obtain the estimation of parameters without repeated ecalculations and super-
fluous tasks. So the amount of calculation has reduced greatly.



