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The goal of this project has been to establish newl¥ a robust as well as
efficient adaptive subspace tracking algorithm for broader data-science applications. To keep the
orthogonality among the estimated eigenvectors under severely noisy situation, we first analyzed and
resolve a certain instability issue observed in an algorithm [Nguyen,Yamada 2013]. We then
genelalized this algorithm to enhance the interpretability of the estimated eigenvectors by
promoting their sparseness. Numerical experiments demonstrate that the proposed algorithm (i) can
improve the subspace tracking performance and (ii) can propote the interpretability of the estimate
of the principal generalized eigenvector. Moreover, we also investigated certain closely related
parameter estimation and signal recovery problems to the sparsity aware subspace tracking problems.
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