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A RECURSIVE HOUSEHOLDER TRANSFORMATION FORMULA
AND ITS APPLICATIONS

Liu ZHENGSHE WEN CHUANYUAN CaHaNG M NGLIAN

(Beijing University of Acronautics and Astronautics)

ABSTRACT

A recursive Householder formula for transforming high rectangular matrices into upper
triangular matrices column by column is proposed. The formula can be used to simultaneously
estimate the orders and parameters of polynomial models, difference models, AR models,
ARMA models, CARMA models and so on. Since the orders can be estimated in passing by
our formula, the computation tirre for estimating both orders and parameters is only slightly

more than that for just estimating the parameters of the model with known orders.
Key words - System 1dentification; modeling; order estimation; Householder trans-

formation.



