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Il. THE COMPRESSEOMARKOV PARAMTER ESTIMATION I'KZ =
First we define the stacked vectdr.
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Using the VARX model structure and if the matrik = Z(.p) U(.p)
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However, for a large window it is possible that the matrix E(Z Ul Zgi+1)
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Define= = ZU, and¥ = UT¥ = XV, then the compressed
Markov parameter seE can be estimated by solving the
following linear problem:
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IIl. OBTAINING THE EXTENDED OBSERVABILITY TIMES
CONTROLLABILITY MATRIX

The approximation of the matrikC, which can be fully
constructed by the Markov parameter Seand is given by:
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1For simplicity MATLAB notation is used.

092m  ZUT (. 1:(p—2)m)

®)

(6)



