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Numerical Realization of the Continuous-Time EL S Identification for
Continuous Systems with Correlative Disturbances

Zhao Mingwang

Dept,of Automation,Wuhan Yejin University of Science&Technology,Wuhan

Abstract

Firstly, the continuous-time ELS identificaiton method for stochastic continuous systems
with correlative disturbances are reviewed. Then two numerical realization methods for
the ELS method and their simulation results are given based on the numerical integral,
and Euler method and Runge-Kutta method for ordinary differential equations.
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