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L=100 L =500 L=1000 L =2000 L=100 L=500 L=1000 L=2000
al(—1.6) —1.3584 —1.0060 —1.7439 5. 3229 —1.2629 —1.5423 —1.6525 —1.5946
a2(l.61) 1.4109 1. 5757 1. 8040—22. 228 1. 3247 1. 5659 1. 6505 1. 6033
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b2(—0. 95) — (. 5459 —5.2059 —0.3766 &86.404 — 0. 4947 —0.8665 —1.0346 —0. 9889
b3 (0. 2) 0.2312 2. 4412 1. 8009 24. 646 0. 0807 0. 2669 0.1636 0.1713
d1(0.1) 0. 3658 —10. 2385 0. 2984 —0. 3495 0. 0379 0. 0777 0.1041 0. 0939
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al(—1.6) —1.3638 —1.5684 —1.5982 —1.59898 —1.4087 —1.5696 —1.5989 —1.6002
a2(l.61) 1. 4137 1. 5833 1. 6081 1.6104 1. 4504 1. 5842 1. 6085 1. 6106
a3(—0.776) —0.5593 —0.7452 —0.7749 —0.7767 —0.5998 —0.7463 —0.7755 —0.7770
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d2 (0. 25) 0. 0590 0. 2026 0. 2335 0. 2325 0. 0768 0. 2015 0.2334 0. 2325
d3(0. 875) 0. 3264 0. 7217 0. 8158 0. 8501 0. 3578 0. 7246 0. 8168 0. 8502
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IMPLEMENTATION OF RECURSIVE GENERAL IDENTIFICATION
ALGORITHM VIA QR DECOMPOSITION

MENG XIAOFENG WANG XINGREN
(Dept. of Automatic Control, Beijing University of Aero. and Astro. Beijing 100083)

Abstract An implementation method with QR decomposition for recursive general identifi-
cation algorithm (RGIA) is proposed and a corresponding fast recursive algorithm based on
HOUSEHOLDER transformation is developed in this paper. This algorithm can be used in all
sorts of identification methods to get better numerical stability and less numerical complexity.
Finally, simulation study on this algorithm is made, whitch shows that this implementation

method is correct.

Key words System identification, parameter estimation, QR decomposition, multivariable

system, HOUSEHOLDER transformation, fast recuasive algorithm.
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