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Weight extraction at any chosen time instant k

Available from the MC-FQRD-RLS algorithm:
i), ¥ (), Qg (K, dfi, (),
|| @ () — 1)|| Q5 (k) and g (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
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/1_1/2111,]'+1(k -1 ] - Qg(k)[ K ]

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

for each j=0:N; — 1

{
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foreach i=1:M

{
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