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Combined Identification Algorithm for
Linear Multivariable Systems

DING Feng and XIE Xinmin
(Department of Automation, Tsinghua University « Beijing, 10084, PRC)

Abstract; In this paper, the combined identification algorithm (CIA) for linear multivariable systems is
presented which can simultaneously estimate all parameters of the whole system. The convergence of CIA is
analyzed by means of stochastic process theory. The problem of identification in the presence of interactive noiscs
at different outputs is solved by using the recursive generalized extended least-squares method. Compared with
subsystem identification algorithm, CIA has much less amount of the calculation. The simulation examples are
included. ’

Key words; multivariable system; parameter estimation; generalized extended least squares; combined
identification algorithm
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