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ROBUSTNESS OF OBE ALGORITHMS TO
UNDERESTIMATION OF ERROR BOUNDS

SUN XIANFANG

(Department of Automatic Control,Beijing University of Aeronautics and Astronautics,Beijing 100083)

(Laboratory of Complex Systems Engineering , Institute of Automation,Academia Sinica,Beijing 100080)

ZHANG ZHIFANG
(Institute of Management ,Chinese University of Science and Technology.Beijing 101408)

NING WENRU FAN YUEZU
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Abstract
rithms used to identity systems with unknown but bounded (UBB) errors are robust to under-
estimation of error bounds,:.e. , any OBE algorithm can remain its convergence under certain
conditions even if the error bounds are underestimated. This result can be used in parameter

estimation of practical systems with unknown error bounds, and less conservative identifi-

The main result of this paper 1s that the optimal bounding ellipsoid (OBE) algo-

cation results can be expected.
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bustness.
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