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SYSTEM PARAMETER IDENTIFICATION WITH AN EXTENDED
KALMAN-BUCY FILTERING ALGORITHM "

Zhong Wanxie Wu Zhigang Gao Qiang

(State Key Laboratory of Structural Analysis for Industrial Equipment,
Dalian University of Technology, Dalian 116023,China)

Abstract

Kalman-Bucy filtering algorithm was presented to identify parameters of continuous time systems. The

Based on the analogy between structural mechanics and Kalman filtering, a new extended

algorithm employed the substructures assembly technique of structural mechanics, and the estimation of
system states and parameters was embedded in the procedure of substructures assembling. The precise

integration method provided all the off-line data for the parameter identification in advance.

Key words parameter identification, Kalman-Bucy filter, Riccati equation, precise integration, structural

mechanics
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