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Modified Nonlinear System Least-Squares Algorithm

HOU Zhongsheng and HAN Zhigang
(The Institute of Applied Mathematics, Heilongjiang University ¢ Harbin, 150080, PRC) ’

Abstract; This paper presents a modified nonlinear system least-squares algorithm which can deal with the lin-
ear and the nonlinear system parameter identification unitedly, it concludes batch algorithm and recursive algo-
rithm. It is an extension and combination of the results of refernces.[ 1,2], and of higher eonvergencé speed, and
also applicable for the ill-conditioned situations. This algorithm is simple, easy to use, and ite’ convergences are
discussed; too.

Key words; linear system; nonlinear system; system identification; convergence; least-squares problem
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