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Fig.1 Identification of unknown system.
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F1 VAT ARERED SN M (8 1)
Table 1 Signal to Noise Ratio of system identifica-
tion setup (Experiment 1).

k=1,2, --,500 SNRin=30dB, SNRyu =0dB
k=501,502, - - -, 1000 | SN Ry, =30dB, SN Rou; =40dB

#£2 VAT AFEHED SN M (FE 2)
Table 2 Signal to Noise Ratio of system identifica-
tion setup (Experiment 2).

k=1,2,--,500 SNRin,=380dB, SNRoy; =40dB
k=501,502, - -,1000 | SNR;;, =30dB, SN Rou:=0dB

403



LRLS %, 3.1 O3k [12] (CED VW /=8FE LRLS
TINTY X L& [12] ICE D BERE{E S h/-rE
Z LRLS &, ik [14] OF L LR ETH L. 7272
L, mp EANMO SN Ix —gEflie L7z7zo, X
k=1,2,---,500 & k = 501,502, ---,1000 2B\ T,
FNFIERD gl nih & L, 2ofiidst (65)~ 3t
(68) 12& 0 5272 [5].

o7 (i) = [w(i),v(i —1),---,v(i— N +1)] (65)
5AT, = —[v(1),v(2),---,v(500)] (66)
6AT, = —[v(501),v(502), - --,v(1000)]  (67)
ni" = 116A ]2, 0" = |6 Aan]|2 (68)

F72, A=0.98, ap =1 & L, RLS & LRLS L4+
DETNTYALOMP N L —=2 7 X (< 50) T
it ak) = alk) = ao & L7, REIEEREDIRE &
LTl x w7,

fli) = 5 O (W™ () - w ()’ (69)

dﬂ:ﬂ%EZﬂ@ (70)

22U, i =1,2,---,1000 TH 5. Myt =
1,2,---,100 (28 L TEARFHOX (70) D (i), i =
1,2,-++,1000 % EFHEIIBWTHET 5.

RIS IEA LRI OISOV TE X B, X
fik [5] Tl —HEABEII BT, 175 Aw OFFRHES
figt [15] & L7ct%, ZOLFERNT MV 55475 U
EHWTARZ PV bw & 24 LTH 5, IEHIEHER
TH 5 secular FREXNEME L, TOL=—27RIED
o % 2 51 L ) BIEIIC kD T WD (CER[5]
X (31) 2263 (34)). 2070, k1T NHIO Aw (k)
% k = 50,51,---,1000 & LT, % Kk Zxf L CTAT%
Aw (k) QR FAESREAT, D, Kk OXT M
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ELTwnz, Kk = 1,2,---,49 128 W T
SVP(k) = ap £ LT, TOXBTHEIZTH%
o BLEE D, RalEEHE S 2R IER LR B O R
R BRI T 5.
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eali) = —— S (afVP (i) — du(i))? (71)

22, i=1,2,---,1000 TH Y, X@k[12] (CED
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LRLS {2 RLS i & D iREBHEERES L (2D, &
X k= 501,502, ---,1000 TZDOELHIIET %
HETH D [5]. LRLS ED o d, FirEREOESI2
xt L COCHR [B) O —HFALIEETRO S Ml z, &)
XETHZDTETHNTWE 20, #EXRTRLS
EORBHEREMN R %2> T, LRLS HOREHE
TEREIERES o (1 2). —J, WZEFRLERE
BROTWLFHETIE, 3 L, Xak[12] £5<
BFZE LRLS 703U X4, 3Tk [12] (0£D < EEs1E
SN 7ZBFZE LRLS & L RELEOFIE (k) 1312IT—3
LTBY, HEXETIE RO 3 Fkid RLS 20k
WEREZ IR LT A, —J7, 30k [14] O TR
BT, Lito 3 FEL WV REBIEEHENP LR 2o

———RLs
15 LALS|
N N

(@B)

"o 100 200 300 400 500 600 700 800 900 1000
Iteration, k

2 RLS & LRLS ORI e(k) OB (F5 1)
Fig.2 Comparison of the index parameter (k) with
the RLS and LRLS methods (Experiment 1).

«(dB)

60
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