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Robust recursive algorithm for real-time co-correction model

ZHAO Chao HONG Hua-Sheng ZHANG Luo-Ping

(State Key Laboratory of Marine Environmental Science, Environmental Sdence Research Center, Xiamen Universityy, Xiamen 361005, China)

Abstract Data obsewved by telemetric system often carries outliers resulting flom mstrument malfunctioning, false
signal acquisition because of signal leak, collision and disturbance during signal transmission, and special
measuring demand of hydrologic variable, in addition to unavoidable random errors. When the parameters of real-
time co-correction model are estimated by the abnormal data, the algorithm must not only be able to resist the effect
of the outliers, but also have ability for real-time tracing of the changes of parameters. In this paper, a robust
recursive least-squares algorithm with a forgetting factor is produced based on the recursive least-squares algorithm.
And an example is given to demonsirate that the algorithm is insensitive to the outliers and adapts to the time-varying
parameter estimation .
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