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END
Where W,(f) and A (f) are estimat¢s of the j-sh

eigenvector and eigenvalue of the ¢cponentially
weighted sample covariance matrix, T is a vector of
signals,

Ef(r) = [x| (t):x; (f),' : '3x1,(t)]r

7
J_cb(r)= [xL(!),xL_,(I),-'-,x,(r)_ and
x, (£} is i-th sensor signal at 7-th snapshol.
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Proposed algorithm

Noncoherent case Coherent case
Forgetting | Mean | Standard | Mean | Standard
factor error | deviation | error | deviation
of error of error

0.98 0.153° | 0.129° | 0.150° | 0.136°
0.8 0.016° | 0.021° ) 0.028° ] 0.039°
Variable | 0.015° |1 0.025° | 0.026" | 0.037°
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