
Newton’s Method Vs. SDANewton’s Method Vs. SDA

Higher-order Taylor series expansion of cost-function: 

Gradient and Hessian of cost-function: 

Optimal Solution: 

Weight update: 

Newton’s Method Vs. SDANewton’s Method Vs. SDA

For optimal filtering problem: 

Weight update for optimal filtering problem: 

Tap-weights converge in a single iteration: 

Computational complexity price for faster 
convergence. 


