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IDENTIFICATION OF STRUCTURE AND PARAMETER INVARIANTS
FOR MULTIVARIABLE STOCHASTIC LINEAR SYSTEMS

Hu Dewen  WEeN XISHENG

WANG ZHENGZH]

(Dept. of Automatic Control , National University of Defence Technology, Chungsha 410073)

Abstract

Firstly, this paper introduces the optimal input vector for identitying Markov pa-

rameter matrices of multivariable linear systems with correlation analysis method. Based on

all of the estimated Markov parameters, then, a recursive algorithm 1s derived tor identitying

the Kronecker invariants and parameter invariants of multivariable linear systems in the pres-

ence of colored noises.

Key words Multivariable systems, structure invariants, system identitication, parameter es-

timation.
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