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On-Line Identification Algorithm for Unknown Linear MIMO Systems

°Su-Il Choi and Byung-Kook Kim
Department of Electrical Engineering, KAIST

ABSTRACT

A recursive on-line algorithm with orthogonal ARMA
identification is proposed for linear MIMO systems with
unknown parameters, time delay, and order. This algorith-
m is based on the Gram-Schmidt orthogonalization of basis
functions, and extended to a recursive form by using new
functions of two dimensional autocorrelations and cross-
correlations of inputs and outputs. The proposed algorith-
m can also cope with slowly time-varying or order-varying
systems. Various simulations reveal the performance of the

algorithm.
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