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An Approach to Walsh Functions for Estimation of Order and
Parameters of Linear Systems
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Abstract-System modeling from input-output data is generally carried out in two
steps. The first step is to determine the form of the model. In the second step,
the parameters of the model in an appropriate form are estimated from input-
output data. This paper presents a method, via single term Walsh functions, for
simultaneous estimation of the order and the parameters of linear systems from
input-output data. The estimation of the model order is based on minimizing an
error function, which is defined by Desai and Fairman. Unknown system parame-
ters are recursively estimated by the least square method.
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in example 4.1 where n=1, m=100.
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