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| mplementation of Recursive General |dentification Algorithm Via QR
Decomposition
Meng Xiaofeng,Wang Xingren

Dept.of Automatic Control,Beijing University of Aero.and Astro.Beijing

Abstract

An implementation method with QR decomposition for recursive general identification
algorithm (RGIA) is proposed and a corresponding fast recursive algorithm based on
HOUSEHOLDER transformation is developed in this paper. This algorithm can be used in
all sorts of identification methods to get better numerical stability and less numerical
complexity. Finally, simulation study on this algorithm is made, whitch shows that this
implementation method is correct.
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