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Convergence Rate of Least Squares Algorithm with
Forgetting Factor

Li Ruisheng
(Calculating Centre, Neimonggu Teacher’s University, Huhehaote)

Abstract

Ih this paper, the convergence rate of least squuares algorithm
with forgetting factor is established under non-persistent excitation
condition for the multidimeasional ARMAX system. Convergence rate
of least squares algorithm is given when the forgetting factord, is -

equal to 1.
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