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Multiple order sequential MC-FQR-PRI-B algorithm

Initialization:

dﬁ?z (0)=0px1

fl(0)=0Px1

dq2(0)=0P><1

YO (k)=1; ||e;l)(0)|| = u (a small constant)

Qéo) (k)=IP+1><P+1
Qé})(k)=lp+1xp+1

for each k

QS7 () = QP (ke = 1)

Q57 (k)=Qq (k — 1)=Q47 (k — 1)
£ ()=f M (k — 1)

for each [ from 1 to M

Compute df(gz (k) :
efb: (k)=x,(k)

[ef(i,)l(k) x,(k)

Compute ||e;l)(k)||:

-1
=08V (k -1
d®, (k)l % =D [/’11/ %djg, (k — 1)

|

e 0] = e @02 + 2 e~ 1]

Compute Qé? (k):
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(M)

ul,j+1(k) = ul,j_1(k - 1)

Computew; ;.1 (k):

wyj+1(k) = uflj g (k) dga (k)
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Weight extraction at any chosen time instant k

Available from the MC-FQRD-RLS algorithm:
i), ¥ (), Qg (K, dfi, (),

|| Ok - 1)|| Q(‘)(k) anddg, (k)i =1,..,M

for each |=1:M

Initialization:
x; =0,Vi € {1,N;}
x =1
w1 (k= 1) = Opxq

Computeu, jq1(k — 1) from uy ;.1 (k)

7 (k) = —F" (Kuyj1 (k) /¥y ™ (k)

0

(k)
A_l/zul,j+1(k _ 1) ] = Qg(k)[ “ ]

ul,j+1(k)
Computeu, 1 (k) fromu, j(k — 1)

for each j=0:N; — 1

{
ul])(k_l)_ull 1(k )
foreach i=1:M
{
wid e = 1) = x; = [ug; 3 (ke = DI dfg; ()

|[ (l)(k_l)]l [ u(i_)(k—l) 1|
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