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A FAST RECURSIVE ALGORITHM WITH TWO-GRADE QR
EDCOMPGOSITION FOR MULTIVARIABLE TRANSFER FRNCTION

MATRIX IDENTIFICATION

MENG XIAOFENG

W ANG XINGREN

(Dept. of Automatic Control, Beijing University of Aero.and Astro. ,Beijing 100083)

Abstract In this paper,a fast recursive algorithm with two-grade QR decomposition for mul-

tivarible transfer function matrix identification is presented. By using the algorithm,repeatedly

processing of the measured data of subsystems identification algorithms can be avoided,and

without expanding of parameter vector dimension.a parameter estimation that minimizes the

overall cost tunction can be obtained by using this algorithm. Combined with the fast HOUSE-

HOILDER transformation, this algorithm has better numerical stability and can enhance the

estimation accuracy.

Key words

tion,fast recursive algorithm,multivariable transfer function matrix.

Multivariable system,system identification,parameter estimation,QR decomposi-



