'89 BREEFUDBMBHAZRIE 1989. 10. 27~28

SRISS o} &% wmetuje ZHof ww o
(A STUDY ON THE PARAMETER ESTIMATE USING SELECTIVE RECURSIVE LEAST SQUARE)
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This correspondence presents a recursive estimation algorithm which,unlike co-
nventional ones; updates the estimates only when a sufficient improvement can
be obtained with a bounded noise assumption, the resulting sequence of estimates
is a sequence of convex sets{ellipsoids) in the purameter space.For the cases
studied, the algorithm use less than 20 percent of the data to update the esti-
mate and still acquired good accuracy for spectral estimation.
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