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Two Adaptive Recursive Algorithms for
Estimating Time—varying Parameters

Wang Weiping, Pan Dehui
(Department of Managemsnt, Northeast University

of Technology, Shenyang)

Abstract; This paper is about two simple adaptive identification algorithms for estimating time—varying
Parameters ( including abrupt and smooth changes). A parameter variation detector and two kinds of adjustment to
the estimare covariance matrix P(¥) are proposed to embed in the Recursive Least Squares algorithm(RLS). A num-
“ ol simulations are carried out to prove their validity and superiority in comparison with some other methods.

Key words: system identifications time—varying parameters; detection technique





