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Modified Performance Index Method for Parameter
Estimation for Industrial Process with Time-varying

Zhang Chenghui .
(School of Control Science & Engineering , Shandong University, Jinan 250061, China )

[Abstract] A new estimation method based on modified performance index is proposed for time-varying process
to avoid the ill-condition of least squares method. Based on the new method,a series of new recursive algorithms
such as the new recursive least squares algorithm, the instrumental variable algorithm are constructed. The new
identification method can ease the ill-condition and improve the identification accuracy without using the addi-
tional signals. Moreover, without additional computation, it is suitable for engineering practice very much. Both
simulation results and practical operation show the new identification algorithm is effective. In this paper, the
justification of this modified algorithm is proved.

[Key words]  parameter estimation; method of calculation; least square method; time-varying system; indus-

trial production
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