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COMPUTING [, AND . CENTRAL ESTIMATORS
OF LINEAR MODELS’ PARAMETERS
WITH A GENERAL METHOD

WANG SHUNING Huane XurJUuN Dar JiaNsHE
(Inst. of Sys. Engi., Huazhong Univ., of Sci. & Tech., Wuhan 430074)

ABSTRACT

In this paper it has been shown that, an [, central estimator of linear models’
parameters can also be computed by solving a group of linear programming problems
with the same feasible region similar to those for computing an I central estimator.
Because of this fact, an unified simplex algorithm suitable for the computation of
these two estimators is proposed. With this algorithm the repeated search of every
vertex of this region can be avoided so that muth computation can be saved.

Key words: Identification, parameter estimation, unknown but bounded error,
set membership uncertainty, central estimator, robust estimation.



