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Principal Subspace Tracking Information Criterion and Algorithm

GAO Ying-Bin' KONG Xiang-Yu? CUI Qiao-Hua! HOU Li-An?

Abstract It is clear that a properly chosen information criterion is a very important part in developing principal subspace
tracking algorithms. Up to now, the numbers of principal subspace tracking information criterion are not rich. Based
on this fact, a novel information criterion is proposed in this paper. This information criterion exhibits a single global
maximum attained if and only if the weight matrix spans the desired principal subspace. A subspace tracking algorithm
is derived by using gradient ascent method to this information criterion. Numerical simulation and real application

experiments are carried out to show the correctness and practicality of the proposed algorithm.
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