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Recursive Identification and Parameter Estimation describes a recursive approach to solving system
identification and parameter estimation problems arising from diverse areas. Supplying rigorous theoretical
analysis, it presents the material and proposed algorithms in a manner that makes it easy to
understand?providing readers with the modeling and identification skills required for successful theoretical
research and effective application.

The book begins by introducing the basic concepts of probability theory, including martingales, martingale
difference sequences, Markov chains, mixing processes, and stationary processes. Next, it discusses the root-
seeking problem for functions, starting with the classic RM algorithm, but with attention mainly paid to the
stochastic approximation algorithms with expanding truncations (SAAWET) which serves as the basic tool
for recursively solving the problems addressed in the book.

The book not only identifies the results of system identification and parameter estimation, but also
demonstrates how to apply the proposed approaches for addressing problems in a range of areas, including:

Identification of ARMAX systems without imposing restrictive conditions●

Identification of typical nonlinear systems●

Optimal adaptive tracking●

Consensus of multi-agents systems●

Principal component analysis●

Distributed randomized PageRank computation●

This book recursively identifies autoregressive and moving average with exogenous input (ARMAX) and
discusses the identification of non-linear systems. It concludes by addressing the problems arising from
different areas that are solved by SAAWET. Demonstrating how to apply the proposed approaches to solve
problems across a range of areas, the book is suitable for students, researchers, and engineers working in
systems and control, signal processing, communication, and mathematical statistics.
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From reader reviews:

Donna Bradford:

Why don't make it to be your habit? Right now, try to prepare your time to do the important action, like
looking for your favorite e-book and reading a book. Beside you can solve your short lived problem; you can
add your knowledge by the book entitled Recursive Identification and Parameter Estimation. Try to stumble
through book Recursive Identification and Parameter Estimation as your friend. It means that it can for being
your friend when you truly feel alone and beside those of course make you smarter than in the past. Yeah, it
is very fortuned to suit your needs. The book makes you far more confidence because you can know
anything by the book. So , we should make new experience and knowledge with this book.

Robert Lindsey:

The book Recursive Identification and Parameter Estimation has a lot associated with on it. So when you
read this book you can get a lot of gain. The book was written by the very famous author. Mcdougal makes
some research before write this book. This particular book very easy to read you can find the point easily
after scanning this book.

Joan Hanson:

Is it you actually who having spare time subsequently spend it whole day by simply watching television
programs or just telling lies on the bed? Do you need something totally new? This Recursive Identification
and Parameter Estimation can be the answer, oh how comes? It's a book you know. You are and so out of
date, spending your spare time by reading in this brand new era is common not a nerd activity. So what these
guides have than the others?

Jerry Bell:

That e-book can make you to feel relax. This specific book Recursive Identification and Parameter
Estimation was bright colored and of course has pictures on the website. As we know that book Recursive
Identification and Parameter Estimation has many kinds or genre. Start from kids until teens. For example
Naruto or Investigator Conan you can read and think that you are the character on there. So , not at all of
book are make you bored, any it can make you feel happy, fun and chill out. Try to choose the best book for
yourself and try to like reading in which.
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