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ON A NEW “ONE SHOT” IDENTIFICATION ALGORITHM

X1E XINMIN CHEN BOCHENG 1 YiNeiie

(Tstnghua Untversity)

ABSTRACT

A new identification algorithm named “Information-Compression-Matrix” is presented in
this paper. It can be applied to the “one shot” identification technique based on the least
squares identification. Because the new algorithm is able to give us estimations of the para-
meters and loss functions simultaneously, its computing time is less than that of other algorithmis.
And some simulation examples have shown that the performance i1s quite satisfactory.




