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A Generalized Least Square Method using Dead Zone
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Abstract - In this paper, a parameter estimation method of linear systems with bounded output
disturbances is studied, The bound of the disturbances is assumed to known, Weighting factors are
proposed to modify LS(Least Square) algorithm in the parameter estimation method, The conditions
of weighting factors are given so that the estimation method has good convergence properties. This
condition is more relaxed form than other known conditions, The compensation term in the estimation
equations is represented by a function of the output prediction error and this function should lie
in a specified region on x-y plane to satisfy these conditions of weighting factors. A set of weighting
factor is selected and an algorithm is proposed using this set of weighting factor. The proposed al-
gorithm is compared with another existing algorithm by simulation and its performance in parameter
estimation id discussed,
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