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Hierachical | dentification of L arge Scale Systems
DING Feng,YANG Jiaben

Department of Automation,Tsinghua University,Beijng

Abstract
Large scale systems have so many parameters that ordinary identification algorithms
have too much computational burden to realize in computer. In order to reduce the
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computational burden we present a hierachical identification algorithm of large scale L= R

systems and apply the martingale hyperconvergence theorem to its convergence. The ol . —
results show that the proposed algorithm may give the consistent parameter Lj"‘wqj L KRS 1 MK
estimation of large scale systems. =
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