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4.10 PARAMETRIC AND STRUCTURAL IDENTIFICATION OF MULTIVARI-
ABL E AR MODELS

Redefining matrix Hi (3.18.1) as

Hi = H(νi1, . . . , νi, . . . , νim) (4.10.1)

= [
Hνi1(y1), . . . , Hνi

(yi), . . . , Hνim
(ym)

]

and theparameter vector θ◦
i (3.18.3) as

θ◦
i = [

αi11 . . . αi1νi1 | . . . | αim1 . . . αimνim

]T
, (4.10.2)

all expressionsconcerning theestimateof theparametersof multivariableARX models
can be used for AR models. It is also straightforward to extend the procedure for the
estimation of increasing–order models described in Module ID4.4 to multivariable
models with increasing structure. The structural identification of multivariable ARX
models can beperformed in thesameway already described for ARX models.
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Module ID4.10 concerns the structural and parametric identification of multivariable AR models.


