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A TIME DOMAIN APPROACH TO THE WORST CASE
SYSTEM IDENTIFICATION IN H..

ZHENG Linur FENG Snan
(Institute of Systems Engineering , Huazhong Univ. of Science and Technology ,Wuhan 430074)
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Abstract This paper presents a two-step algorithm for the worst case H ., identification ot a
class of well-known model set with time domain experimental data. Using the information
consistency principle,the first step of the algorithm transforms the identification problem into
a constrained convex programming,the result of which i1s then used,in the second step,to ap-
proximate systems In the uncertainty set to obtain the identified nominal model based on a
polynomial approximation theorem. Discussions on the local and global identification errors

and the convergence of the algorithm are also carried out respectively.

Key words Worst case identification in H., ,time domain experimental data,information con-

sistency ,polynomial approximation
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