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Prediction-Space Realization of Parametric Models
and Recursive Predictive Algorithm

L1 Sifu
(Department of Automation, University of Science and Technology of China+Hefei, 230027, PRC)

Abstract; This paper presents expressions of Prediction-Space realization of parametric models (CARMA and
CARIMA) for the linear time-invariant discrete systems. The system states are defined as the future predicted out-
puts-of the controlled system. The conventional predictive algorithm in parametric model can be transfered into
arecutsive predictive algorithm in state-space form by means of the realization expressions, thus reducing substan-
tially the amount of on-line computation to perform the prediction of the future outputs for the controlled system.
1t will certamtly be of great benefit in implementing adaptive paramemc model predictive control m pracuoe

Key words; MPC; GPC; lineat systems
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