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The Algorithms of Recursive Least-Square

and Kalman Filtering

Liu Xuanhuang
(Jiangxi Electrical Power University for Staff)

Abstract This paper presents the well-known RLS and Kalman filtering algorithms- The
concept of state vector is first extended to the new concept of state matrix;
which makes it possible to use models with much lower order in some applica-
tions without causing any additional error in the models- At the end of this pa-
per, some problems in the RLS and Kalman filtering algorithms are mentioned-
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