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A Recursive Householder Transformation Method for Parameter
Estimation of Difference M odel

Liu Zhengshe,Chen Zongji,Wen Chuanyuan

Dept.of Automatic Control,Beijing University of Aeronautics and Astronautics,Beijing

Abstract

A new recursive Householder transformation method for parameter estimation of the
difference model is proposed. Based on the new method, a series of new recursive
algorithms, such as the new recursive least squares algorithm, the generalized least
squares algorithm, the extended matrix algorithm, and the maximum likelihood
algorithm are constructed. The new recursive least squares algorithms for both single
and multiple variable cases and a comparison between these new algorithms and the
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traditional ones are discussed in detail. At last, several examples are given. PASCAR #AHIRICH
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