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Abstract In this paper the bounded convergence of finite data window least squares
algorithm is proved by using stochastic process theory, and the formulae of computing
the parameter estimation error are given. The way of choosing the data window length
is stated so that the upper bound of the minimum mean square parameter estimation
error i1s obtained. The analyses indicate that for time invariant stochastic systems, the
smaller the data window length, the smaller the estimation error upper bound is, and
that tor deterministic time-varying systems, the larger the data window length, the
smaller the estimation error upper bound is. So a compromise i1s to choose a best data

window length for a minimum mean square parameter estimation error.
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