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A NEW APPROACH TO THE JOINT PROBLEM
OF THE HIERARCHICAL OPTIMIZATION
AND PARAMETER ESTIMATION FOR
LARGE SCALE STATIC SYSTEMS

Wu Naiqi, Shao Fuqging, I.i Renhou

( Xian Jiaotong University )

Abstract

This paper describes a new algorithm, which has a two=level
structure, to solve the joint problem of the hierarchical optimiza-
tion and parameter estimation for large scale static systems. With
only a few number of set point changes, each local decision unit
estimates the parameters of the subsystem’s model at the lower level
from the measured inputs and outputs. This new approach saves
time and the final solution is very close to the optimum. The
results have been verified by numerical simulation and successfully
applied to control an electronic model consisted of three microproc-

essors and an analog device.






