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A RECURSIVE HOUSEHOLDER TRANSFORMATION METHOD
FOR PARAMETER ESTIMATION OF DIFFERENCE MODEL

Liv ZueNGgsHE CHEN ZoONGJI WeEN CHUANYUAN

(Dept. of Automaric Control, Beijing University of Aeronaunics and Astronautics, Beijing 100083)

ABSTRACT

A new recursive Householder transformation method for parameter estimation of the dif-
ference 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 extend-
ed matrix algorithm, and the maximum likelihood algorithm are constructed. The new recur-
sive least squares algorithms for both single and multiple variable cases and a comparison bet-
ween these new algorithms and the traditional ones are discussed in detail. At last, several exam-
ples are given.

Key words: Parameter estimation; recursive algorithm; Householder transformation.
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