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Systolic Algorithm for Parameter Estimation -

GE Xinke. and HU Baosheng
(System Engincering Institute Xi’an Jinatong University ° Xi'an, 710049, PRC)

Abstract, Based on the least square parameter estirnation principle, a recursive parameter estimation algorithm

on a triangular systolic airay for single input and single output system is prsented in this paper. First the recursive
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formalas for the parameters to be estimated and covariance matrix are presented by using matrix decomposition,
then by combining the characteristics of orthogonal plane rotation and the triangular systolic array, the correspond-
ing recursive systolic: patameter-estimation algorihtni is given, and ﬂn&ily sotne implementation performances are
also presented. The simulation result is also presented. “Since orthogona! plane rotation is used in the paper, the
given algorithm is numerically stable.

Key words; systolic array; triangular decomposition ; paramster estimation
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