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Remarks on Martingale Hyperconvergence Theorem and the Convergence

Analysis of the Forgetting Factor Least Squares Algorithms
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(Department of Automation, Tsinghua University - Beijing, 100084, P. R. China)

Abstract: The martingale hyperconvergence theorem (MHCT) is an effective mathematical tool of analyzing the bounded
convergence of identification algorithms and the extension of the martingale convergence theorem in stochastic time-varying sys-
tems. The upper boundedness of the parameter estimation error of forgetting factor least squares algorithms was given by using
MHCT in Ref.[1], but the upper boundedness of the covariance matrix was replacecd with its expectation approximately. In
this paper the upper and lower boundedness of the covariance matrix is given and the results of Ref.[1] are improved.
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