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Abstract

Godard’s algorithm, which is derived from an application of Kalman filter theory, is the
expanded form of the classical 1LMS algorithm. Several important advantages are obtained
by tbe algorithm: 1) the weight vector in adapted in the near direction of the optimal one;
2) the misadjustment of the weight vector does not occur because of the arithmetic decrease
of the step size.  Especially the first property is attractive, when the conditional numder of
R (input correlation matrix) is greater than unity.

This paper shows the relation between Godard’s algorithm and L.MS algorithm, and the
results of computer simulation.
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Fig. 1 General form of tapped-delay-line array-processing filter
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