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AN ADAPTIVE ALGORITHM OF AR SPECTRAL ESTIMATION

Yu Huili

(Research Instisure No.634, Minisiry of Aviation Indussry, Beijing)

Abstract A real-time recursive algorithm of Householder transform and the proof of its
convergency are given, and this algorithm is used for AR adaptive spectral estimation. The
simulating computation shows that this algorithm has the features of correct computation re-
sults, real-time determination of order and excellent fast tracking.
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tive spectral estimation; Real-time determination of order



