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SINGULAR VALUE ANALYSIS OF THE HANKEL

MATRIX AND NUMERICAL ALGORITHMS FOR

THE COMPUTATION OF SYSTEM STRUCTURE
AND REALIZATION

Zhang Zhiyong

( Fuzhou Univefsity )

ﬁ\b;s'&raet

This paper analyses, by using singular value decompositon (SVD),
the quantitative ‘properties of the system structure and the numerical
problems that are encountered when the structure parameters and
realization are calculated on digital computers. The relation betweed
the quantitative properties and the numerical stability is ciscussed.
Several typical minimal realizations by SVD of the H.ANKEL matrix
are proposed, and a numerical reliable algorithm for the calculation
of the system  structure parameters directly from the;HANKEL

matrix is presented,





