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4.10 PARAMETRIC AND STRUCTURAL IDENTIFICATION OF MULTIVARI-
ABLE AR MODELS

Redefinig matrix H; (3.18.) as

Hl' = H(vil,...,v,-,...,vim) (4.10.1)
= [Hl)i]_(yl)’ L] Hvi (yl)a R} Hvim(ym)]

and the parametevecta 67 (3.18.3 as

6° = [@it1. - ity | - | Cimd - - @imuyy, | (4.10.2)
all expressiosconcernig the estimaé of theparametesof multivariable ARX models
can be usal for AR models It is als straightforwad to exterd the procedue for the
estimatian of increasing—ordemodek describe in Module 1D4.4 to multivariable
modek with increasimg structure The structurd identificatian of multivariabke ARX

modek can be performel in the same way alread describe for ARX models.
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Module ID4.10 concerns the following level:

ADVANCED

Playing ants have been designed by Fabio Vettori.

CONTENTS

Module ID4.10 concerns the structural and parametric identification of multivariable AR models.


