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MULTI-INNOVATION IDENTIFICATION METHOD
FOR TIME —VARYING SYSTEMS

DiNg FENG  XiE XINMIN  FANG CHONGZHI
(Department of Automation, Tsinghua University, Bejing 100084 )

ABSTRACT

In this paper, the single innovation modification technique of estimating
time-invariant parameters 1s extended, and the multi-innovation i1dentification meth-
od 1s presented. This method may overcome the effect of bad data on the
parameter estimation. It has stronger robustness and may track time-varying
parameters. Its computational burden 1s less than forgetting factor least squares

algorithm and Kalman filter algorithm. The simulation results indicate that the
multi-innovation algorithm works quite well.

Key words: Parameter estimation, time-varying system, convergence,
multi-innovation technique.



