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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:

Robert Densmore:

Nowadays reading books become more and more than want or need but also become a life style. This
reading routine give you lot of advantages. The huge benefits you got of course the knowledge the actual
information inside the book which improve your knowledge and information. The knowledge you get based
on what kind of guide you read, if you want have more knowledge just go with knowledge books but if you
want truly feel happy read one along with theme for entertaining like comic or novel. Typically the
Recursive Identification and Parameter Estimation is kind of guide which is giving the reader unstable
experience.

Nathaniel Thomas:

The e-book untitled Recursive Identification and Parameter Estimation is the publication that recommended
to you to see. You can see the quality of the reserve content that will be shown to an individual. The
language that publisher use to explained their way of doing something is easily to understand. The writer was
did a lot of investigation when write the book, and so the information that they share to you personally is
absolutely accurate. You also might get the e-book of Recursive Identification and Parameter Estimation
from the publisher to make you much more enjoy free time.

Rona Foret:

People live in this new moment of lifestyle always aim to and must have the spare time or they will get large
amount of stress from both day to day life and work. So , once we ask do people have extra time, we will say
absolutely sure. People is human not just a robot. Then we request again, what kind of activity do you have
when the spare time coming to anyone of course your answer will certainly unlimited right. Then do you
ever try this one, reading publications. It can be your alternative with spending your spare time, typically the
book you have read is definitely Recursive Identification and Parameter Estimation.

Tammie Torres:

Beside this kind of Recursive Identification and Parameter Estimation in your phone, it might give you a way
to get more close to the new knowledge or info. The information and the knowledge you may got here is
fresh through the oven so don't end up being worry if you feel like an old people live in narrow small town.
It is good thing to have Recursive Identification and Parameter Estimation because this book offers to you
personally readable information. Do you often have book but you seldom get what it's exactly about. Oh
come on, that wil happen if you have this within your hand. The Enjoyable arrangement here cannot be
questionable, like treasuring beautiful island. So do you still want to miss it? Find this book as well as read it
from now!
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