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AN ALGORITHM FOR ON—LINE IDENTIFICATION
OF STOCHASTIC SYSTEM MODEL PARAMETERS
AND APPLICATION IN POWER LOAD FORECASTINC

Yi Yunwen, Li Hongxin

(Shenyang Institute of Automation, Academia Sinica )

Abstract

A simplified on-line multivariable stochastic system state
model parameters estimation algorithm is developed. We choose a
particular canonical form for estimation purpose. Proposed algori-
thm is compared with extended least-squares algorithm. It reduces
equation parameters, memory requirements and execution per itera-
tion, and also suits for slowly changing systems. In the application
to load forecasting in electric system, the seasonal model is updated
by properly selecting the forgetting factors, thus a long-term
continuous load forecasting is achieved.
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