Initialization w(0) =11, 0, ..., 0]
P(0) =6 "Tyxm
Approximation and | z(n) = u(n)u’(n) [u” (n)w(n — 1)}17_2
RLS update k(n) = srommp (1)
(For each iteration |&(n) =1—wH(n—1)z(n)
n=12,) w(n) =w(n—1)+k(n)¢(n)
P(n) =27 (P(n—1) — k(n)z" (n)P(n — 1))



