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ABSTRACT

Existing multiple-row downdating algorithms have adopted a CFD(Cholesky Factor
Downdating) that recursively downdates one row at a time. The CFD based algorithm
requires gpnz flops{ floating point operations) downdating a px =z observation matrix Z°. On_the
other hands, a HCFD{Hybrid CFD) based algorithm we propose in this paper, requires i+ ;oo
flops vhen p=. Such a HCFD based algorithm factorizes Z7 at first, such that Z7=Q AT and
then applies the CFD onto the upper triangular matrix RZ so that the total number of floating
point operations for downdating Z7 would be significantly reduced compared with that of the
CFD based algorithm. Benchmark tests on the Sun SPARC/2 and the Tolerant System also
show that the performance of the HCFD based algorithm is superior to that of the CFD based
algorithm, especially when the number of rows of the observation matrix is large.
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