Recursive Least-Squares Algorithm
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Doing this recursively, we write

w;i(t) = wi(t—1)+ Aw;(?)
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In the following, r; always means r;(¢) and f means f(¢). Now,
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A useful identity arising from this results is
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We can write
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Using equation 7, this gives
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Putting equations 8 and 12 together.
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where
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and with equation 6 giving P;; ().
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