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The Convergence Analysis of the WCE

Iterative Algorithm
Chen Xuemin Guo Guirong

Abstract

For the system of adaptive signal processing, the practical appli-
cation of an algorithm is often limited by its convergence, Thus, it is
necessary for a complete algorithm to involve the convergence analysis.
In this paper, using the theory of nonliner numerical analysis, the conve~

rgence condition is derived for a new algorithm, the Weighted Covari-




20 - T - T S S Sk I 2R

- ance Estimation (WCE), developed by D.F.Delongltd in 197¢, Thereof,
it is proved theoretically that the convirgeuce of the WCE algorithm is
independent of the choice of initial walue, This conclusion is verified by

the authors from the numerical results obtained through the investigation
of computer simulation,



