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RECURSIVE IDENTIFICATION FOR ERRORS-IN-VARIABLES
SYSTEMS: FROM LINEAR TO NONLINEAR SYSTEMS

CHEN Han-Fu MU Bigiang

(Key Laboratory of Systems and Control, Institute of Systems Science, Academy of Mathematics and
Systems Science, Chinese Academy of Sciences, Beijing 100190)

Abstract The recursive identification methods for errors-in-variables (EIV) systems are
described in the paper. After briefly introducing the current status of identification for EIV
systems, the recursive identification algorithms for the multivariate linear EIV system as well
as for the EIV Hammerstein system are presented. The conditions guaranteeing the strong
consistency of the estimates given by the algorithms are demonstrated. Finally, some remarks
on problems for future research are pointed out.

Key Words Errors-in-variables, recursive estimates, stochastic approximation, strong

consistency.



