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MULTI-MODEL METHOD OF DYNAMIC INTEGRATED
SYSTEM OPTIMIZATION AND PARAMETER ESTIMATION
FOR NONLINEAR DISCRETE DYNAMIC SYSTEMS

KONG Jinsheng WAN Baiwu

(Systems Engineering Institute ,Xi’an Jiaotong University,Xi’an 710049)

Abstract A multi-model method of dynamic integrated system optimization and pa-
rameter estimation for nonlinear discrete dynamic systems 1s presented based on
piecewise linear multi-model of nonlinear system. The optimality and convergence ot
the algorithm are proved. The real optimal solution of nonlinear discrete dynamic
system can be obtained from piecewise linear model with model-reality differences
by iterative solution. The efficiency and applicability of this algorithm are demon-

strated by simulation results.
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