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Study on the Two-Stage Least Square Algorithm
and Its Performance for Nonstationary Stochastic System

DAI Huaping ,DONG Jiawen,QIAN Jixin and SUN Youxian

(Institute of Industrial Process Control,Zhejiang University , Hangzhou,310027)

Abstract: In this paper,a novel two-stage least square (TS-LS) algorithm is proposed by theoretical
derivation for nonstationary dynamic systems with input slow time-varying disturbance,and we explain that
TS-LS is an example of extended-matrix method. Numerical simulation results show the efficiency of extend-
ed-matrix methodis.
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