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Absgtract : A new approach to system identification was proposed , which combined wavelet theory and nonlinear
autoregressve with exogenous (NARX) mode properly. The agpproach utilized the eficient gpproxi mation pow-
er of wavelet functions to remove the complicated processes of modd structure determination usng NARX mode
in system identification. It avoided potentia serious distortion caused by great difference among the input vari-
ablesin the universa identification agorithm based on wavelet networks and could achieve a more accurate esti-
mation of system. It constructed a universal and eficient framework of nonlinear identification without depend-
ing on a priori information. For serious nonlinear systems, two dsmulation examples showed that the mean of
sguare errors of output estimation caused by the universa wavedet network adgorithms could be reduced more
than 60 % by the proposed gpproach.
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