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by the Truncated Least Squares Method

by
Yoshihiro YAaMAMOTO
Department of Information and Knowledge Engineering

(Received Septemberl , 1991)

Adaptive algorithms for continuous systems by the Truncated Least Squares
Method (TLSM) are presented. TLSM is a method based on the data for the last
fixed interval. The result is presented in a most general form and some well known
versions are also derived as special cases of the main result.

It is also shown that the discretization of the continuous algorithms lead to adaptive
algorithms of discrete systems. In deriving these algorithms, it is shown that some
notices are required to discretize a differential of a inverse function and an integral
function.

The algorithms derived by the TLSM have excellent properties and are applicable
for systems with time varying parameters.
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