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Parameter Identification and Convergence Ahalysis
' Based on Stochastic Approximation Method for Random Parameters

 ZHAO Mingwang
(Department of Autornation Wihan Tron & Steal Umversxty~Wuhan, 430081, PRC)
k LU Yongzai = =
(Department of Chiemical Engineering, Zhejiang University -Hangzhou, 310027, PRC) .

Abstract This paper prwents new developrnents of parameter identification for MIMO d1screne stochastic
tems with random parameters 'I‘hm algonthms are based on- the.. stocbastxc apptox;tmanon method
pnyergence of both parameter estxmated values and output error are stuched and prehmmary persxstent excxtmg
dmans are glven. Under the oondmons, it 1s proved that parameter estlmates and mean square value of
erence between parameter estlmatm and random parameters are ensured convergmg to cxpectatxons of these
" om parameters and the mean square derivation value of random parameters, respecuvely The sunulatmn
ults show us the truth of the conclusion of theoretical analysxs. : : : C

K

' Key words ; system identification; convergence analySJS stochastic systems; time-varying systems
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