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A New Recursive Identification Method Based

On Singular Value Decomposition

ZHANG Youmin, Ll Qingguo, DAI Guanzhong and ZHANG Hongcai

(Department of Automatic Control,- Northwestern Polytechnical University, Xi’an, 710072, PRC)

tract; Based on smgular value decomposition. (SVD) this paper develops a recursive least square identifi-
method which takes in account input excitation. It is demonstrated that the SVD—based approach proposed
an not only obviously improve the convergency rate, numencal stability of RLS but also prov1de much
cise 1dent1f1cauon results and greatly enhance the robustness of the system 1dent1fxcatxon More over, tms

m 1s formulated in the form of vector-matrix and matrix-matrix operanons, so it is also useful for parallel

words; singular value decomposition; recursive least squares identification; un-biased estimation; per-
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