
Initialization w(0) = [1, 0, . . . , 0]
P(0) = δ−1IM×M

Approximation and z(n) = u(n)uH(n)
∣∣uH(n)w(n− 1)

∣∣p−2

RLS update k(n) = P(n−1)z(n)
λ+zH(n)P(n−1)z(n)

(For each iteration ξ(n) = 1−wH(n− 1)z(n)
n = 1, 2, ) w(n) = w(n− 1) + k(n)ξ∗(n)

P(n) = λ−1
(
P(n− 1)− k(n)zH(n)P(n− 1)

)
(1)
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