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Convergence Analysis of the Auxiliary Model
Identification Algorithm for Multivariable Systems

DING Feng

(Department of Automation, Tsinghua University ¢ Beijing,100084,PRC)

Abstract: The convergence of the recursive auxiliary model (RAM )identification algorithm was proved

provided that both ratio of the maximum to minimum eigenvalues of the covariance matrix Pg'(¢) =
s=t . - . h . .

ZJ=]%(5‘)¢%‘(§) [i. e. conditional number ] and the variance of the observation noise {w(z)} are bounded in
reference[1]. In this paper ,the convergence rate of RAM algorithm is studied under either unbounded condi-
tional number or unbounded noise variance. The results show that the parameter estimates given by RAM al-
gorithm are consistently convergent and that this algorithm is robust.

Key words: Multivariable system; parameter estimation ; conditional number ; auxiliary model identifica-

tion algorithm; martingale convergence theorem
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