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Estimation of the Linear System Parameters
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Abstract

The object of this paper is to estimate linear system parameters (coefficients) from
given sampled data.

This procedure consists of two stages. The first stage is the estimation of the para-
meters in the higher order difference equation from given sampled responses. In this
case, for process noise and error of measurement included in the data, the method of
least squares is applied, and a compensation method for linear dependence induced sampled
data matrix was also discussed.

The second stage is parameter conversion of difference equation to differential equa-

tion, in which the formula of derivative function is approximately used.
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