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Abstract; The paper studies the problem of mixed H-two/H-infinity parameter identification. The mixed H-two/H-infinity
estimation method was applied to parameter identification of systems. The algorithm of mixed H-two/H-infinity parameter iden-
tification was presented, which was not only guaranteed to satisfy a pre-specified level of robustness, and also provides an opti-
mized upper bound on the least-squares parameter estimation error criterion. The results showed that improving robustness of i-

dentification needs to be at the cost of approximation accuracy of identification. Finally, it was also demonstrated, via an exam-

ple, that the proposed method is effective.
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2 (B #Hi2 (Problem statement)
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Table 2 Obtained results from the proposed H,/H, algorithm and standard RLS algorithm
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Fig. | €] e, in present of white noise
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Fig. 2 Maximal singular values of T(e.§.8¢.R)
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