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RECURSIVE DAMPED LEAST SQUARE ALGORITHM

Lin Maogiong Chen Zenggiang and Yuan zhuzhi

(Department of Computer &. System Science, Nankai University,Tianjin  300071)

Abstract The recursive least square is widely used in parameter identification. But it
is easy to bring about parameters’ burst-off. The recursive process of a more stable

identification algorithm—— damped least square are proposed.

Keywords System Identification, Least Square,Recursive Algorithm,Inverse Matrix
Theorem.
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