N\ NLMS: SVD solution Al

B NLMS cost function:
J(wln]) = |[wln+1]-wn]||*+A(d[n]-w" [n+1]u[n)).
m Constraint system:

€ [n] = d[n]—w! [n+1]un] = e[n]—6(w[n])Tu[n].

® Constraint satisfied when :

u' [n]6(wln]) = e[n]
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® QOuter-product singular with unit rank:

uu’ [n]u[n] = |[u[n]||?u[n]

B Minimum norm/SVD solution to constraints:

u[n]
[u[r]]]?

s(w(n]) =

e[n]

m Tap-weight update for minimum norm solution:

wln + 1] = wln] +

L
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