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Resear ch of instrumental variable identification method for general models
LIU Shu-xiaHUANG Min

School of Communication and Control Engineering, Jiangnan University, Wuxi, Jiangsu 214122,
China

Abstract

For Genera model system of existing correlated interferential noise, this paper researches on a new method of
identification, first of al system model is approximated by using to FIR model, and to obtain a Box-Jenkins model which
can be identified by the Instrumental Variable method, and finally to determine the parameters of the original systems by
means of the model equivalence principle.The simulation results indicate that Recursive Instrumental Variable(RIV)method
has better parameter estimation than Recursive Generalized Extended Least Squares(RGEL S) in this approximation.

Key words Genera model
parameter estimation

recursive generalized extended |least squares Instrumental Variable

DOI:

¥R e
ARIAE B
¥ Supporting info
» PDF(536KB)
¥ [HTML 4> 5] (0KB)
» 275 30k
k55 5 B i
b EASCHER R I
I SRS
P OGP g
» 2HIRT
» Email Alert
b 30
b RSB R
HRAE B
b AFI fugr “General i ” iy
HFR I
WA SCAE B AN R IR
B
i

WIAEZ XS |sx184212792@163.com




