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Stability and Robustness Analysis for Subspace Tracking

Based on Reducing Computational Complexity
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Abstract: FDPM and FOOJA, which belong to the low complexiy class, are the most efficient algorithms for principal or minor

subspace tracking. Reducing computational cost is crucial for guaranteeing the real time implementation. Under lower computational

complex ity background, it was found that there exist two other simplified methods ( FDIM _ 1st _col and FOOJA _ Ist _ col) through

analysis of FDPM and FOOJA. Under the finie word length condition, the stabiliy and numerical robusness were analyzed and

compared with the former two algorihms. Simulation results verified our conclusion.
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Fig.1 Peformance of the minor subspace tracking schemes, orthonormal change
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Fig.2  Peformance of the minor subspace tracking schemes, nonorthonomal initial ize
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Fig.3 Performance of the minor subspace tracking schemes, nonoithonormal change
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