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A Study on Reduced Variance Self-Tuning
Algorithm Using a Variable Forgetting Factor

Park,Chan Young

ABSTRACT

pole assignment controller with wvariable
forgetting factor is generalized to allow
the output and/or input variance tObe red-
uced. The algorithm can give significant
reductions in variance for little extra c-
Omputational effort and is presented! fOr
servo-tracking using lea t-squares estimat—
ion. Moreover, the use of a variable forg-
etting factor with correct choice of infor
rmation bound can avoid 'blowing-up’ Of the
covariance matrix of the estimates and su-
bsequent unstable control.
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