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RECURSIVE IDENTIFICATION METHOD FOR
MULTIVARIABLE LINEAR CYCLIC SYSTEM

Ge Ziliang, Yin Guohui, Zhang Zhongjun, Wu Xinjing

(Shaunghai Jiaotong University )

Abstract

In this paper the problem of the identification of linear discrete
multivariable cyclic system from noisy meaSurements is investigated.
Based upon the characteristics of cyclic system, a method for iden-
tifying the order and Parameter matrices of the system is obtained.
The order of the system is directly obtained with a recursive algo-
rithm using the correlation functions of a linear combination of the
outputs. The parameter matrices are estimated by using a recursive
algorithm involving extended matrices.

Computer simulation shows the applicability of the proposed
method,
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