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A Fast Method for Subspace Decomposition and Its Dimension Estimation

HUANG Lei, WU Shurr jun, ZHANG Lirr rang, FENG Da zheng
( National Lab  Radar Signal Processing, Xidian Univ. , Xi’ an, Shaard 710071, China)

Abstract: A fast method for subspace decomposition is proposed. Given the training sequences of a desired signal, the signal
subspace and noise subspace can be obtained quickly. The dimension of subspace can be correctly esimated while the signal subspace
and noise subspace are acquired. The presented method does not require the formation of the covariance matrix and its eigendecom post
tion, thereby reducing the computational complexity significantly . Finally, numerical results show that the novel approach can achieve
the asympiotic peformance of the classical method.
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