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A Least Squares Method for the Parameter 'Estimation of

Quickly Varying Systems

LIU Zhengshe

(Department of Automatic Control, Beijing University of Aeronautics and Astronautics » Beijing, 100083, PRC) ¢

Abstract: A least squares method for the parameter estimation of quickly systems is proposed. The forgét
factor and the rectangular window are simultaneously introduced in the method so that the benifits of both me{h
are utilized. In order to solve the problem of ill-condition where the little forgetting factor and the, window len,
are chosen to follow the tracks of varying parameters quickly, an orthogonal transformation method ;s used,

Key words: time-varying system; parameter estimation; least squares method
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