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‘An Implementation of the Instrumental Variable” Method
for Simultaneous Identification of Model

Order and Parameters

Xiao Deyun, Niu Shaohua

(Department of Auytomation, Tsinghua University, Bijing) :

Abstract

The .paper has presented an implementation of the instrumental .
variable method which can be used in simultaneous identification
of the model order and parameters. By extension and rearrangement
of the data vectors in the IV algorithm, a covariance matrix called
the Condensed Information Matrix (CIM); which is nonsymmetric, .
can be constructed, Applying the UDV® factorization technique to k
the matrix, the model order and parameters can be obtained
simultaneously, This identification method is superior to the
conventinal IV method when the model .order is high, Our
algorithm has better in accuracy and requires less computational
efforts, '





