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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:

Jeffrey Smith:

Book is to be different for every grade. Book for children until eventually adult are different content. As you
may know that book is very important for us. The book Recursive Identification and Parameter Estimation
has been making you to know about other information and of course you can take more information. It is
rather advantages for you. The book Recursive Identification and Parameter Estimation is not only giving
you more new information but also being your friend when you sense bored. You can spend your own spend
time to read your book. Try to make relationship together with the book Recursive Identification and
Parameter Estimation. You never experience lose out for everything in case you read some books.

Silvia Doucet:

As people who live in the particular modest era should be up-date about what going on or details even
knowledge to make all of them keep up with the era and that is always change and progress. Some of you
maybe can update themselves by reading books. It is a good choice for you personally but the problems
coming to an individual is you don't know what kind you should start with. This Recursive Identification and
Parameter Estimation is our recommendation so you keep up with the world. Why, since this book serves
what you want and wish in this era.

Clyde King:

A lot of people always spent their free time to vacation as well as go to the outside with them household or
their friend. Do you realize? Many a lot of people spent many people free time just watching TV, or playing
video games all day long. If you want to try to find a new activity that's look different you can read some sort
of book. It is really fun for you personally. If you enjoy the book which you read you can spent all day every
day to reading a reserve. The book Recursive Identification and Parameter Estimation it is quite good to read.
There are a lot of people who recommended this book. We were holding enjoying reading this book. Should
you did not have enough space bringing this book you can buy typically the e-book. You can m0ore
effortlessly to read this book out of your smart phone. The price is not too expensive but this book provides
high quality.

Richard Taylor:

Do you like reading a e-book? Confuse to looking for your favorite book? Or your book has been rare? Why
so many query for the book? But almost any people feel that they enjoy intended for reading. Some people
likes studying, not only science book but additionally novel and Recursive Identification and Parameter
Estimation or others sources were given knowledge for you. After you know how the good a book, you feel
would like to read more and more. Science book was created for teacher or even students especially. Those
books are helping them to bring their knowledge. In different case, beside science e-book, any other book
likes Recursive Identification and Parameter Estimation to make your spare time considerably more colorful.
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