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A DIRECT PARAMETER ESTIMATION PROCEDURE

FOR CONTINUOUS TIME MODELS

Xu Nanrong Yuan Lijin

(Nanjing Institute of Technology) (Zhejiang University, Hangzhou )

Abstract

In this paper, a direct procedure for estimating the parameters
of a continuous-time model of a dynamical stochastic system is
presented. It is a fast interative algorithm in frequency domain. The
generalized error method in t{me domain is extended to frequency
domain by this method. A set of linear normal equations of the
parameters can be obtained by optimizing the cost function, and
the difficulties associated with nonlinear parameter estimation can
be avoided. It is shown in the appendix that the parameter
estimators obtained are consistent. The results of digital simulation
of a continuous system demonstrate that the algorithm suggested is

effective.





