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Abstract:
LMS(NLMS ) method is apphied to model second-order Volterra, based on the LMS method, a novel Davidon-Fletcher-Powell
(DFP)-method-based second-order Volterra filter( DFPSOVF) was proposed, which is based on a posteriori error assumption and is

To overcome problems caused by improper parameters selection when least mean square (LMS) or normalized

characteristic of a variable convergence factor. Recursive update formulation positive definiteness and bounded property of the in-
verse autocorrelation matrix estimation, role of z(n) of DFPSOVF model are studied. Simulations, which apply DFPSOVF model to
single step predictions for Rossler chaotic time series, illustrate that the proposed algorithm can guarantee its stability and conver-
gence and there haven’t divergence problems using LMS and NLMS algorithms.
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