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The Modified Bidiagonalization Least Squares Algorithm
for Nonlinear System Identification

WANG Xiao, HAN Chongzhao and WAN Baiwu
(Institute of Systems Engineering,Xi’an Jiaotong University * Xi’an,710048,PRC)

Abstract: A new effective least squares algorithm for nonlinear system identification has been proposed
in this paper, which is referred to as the Modified Bidiagonalization Least Squares (MBLS)one. Under the
condition that round-off errors exist,a convergence proof on it has been given. In fact,it is numerically stable
in a large category,and round-off errors have almost no influence to its convergence. The simulation results
indicate its superiority.

Key words: nonlinear system; system identification; bidiagonalization least squares
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