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Incremental Kernel Discriminant Analysis Method via QR Decomposition

WANG Wan-liang CHEN Yu QIU Hong ZHENG Jian-wei
(College of Computer Science, Zhejiang University of Technology, Hangzhou 310023, China)

Abstract To improve the online learning efficiency of nonlinear system, an incremental kernel decomposition analysis
method via QR decomposition was developed. This algorithm maps the kernel space to a lower dimension space before
performing feature decomposition to reduce the amount of calculation and the storage space of the kernel matrix. Then
this algorithm solves the problem of redundant computation by combining the idea of incremental computation. The ex-

periments on TE process and ORL data set show this algorithm is effective on feature decomposition as well as more ef-

ficient than the batch one,
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