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Error—correction Algorithm for
Estimating Transfer Function Parameters

Wu Shuesen, Ding Wenjing
(Department of Engineering Mechanics, Tsinghua University, Beijing)

Abstract; This paper presents an algorithm which is called error—correction method for estimating the parameters of .
system transfer function, The relation between cost function and transfer function parameters and their estimation errors
is defined at first. Then the formula of the erros of estimated parameters is deduced with least squares estimation. The
estimation precision of transfer function parameters can be improved by succesive correction A computational example in-
dicates that the error—correction method is better than LS methos and GLS method as far as the precision of estimation is
concerned. Moreover, its convergence rate is obviously higher than that of GLS methed.

Key words; paramecter estimation; transfer function; error—correction





