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By Han-Fu Chen, Wenxiao Zhao

Taylor Francis Ltd, United Kingdom, 2017. Paperback. Condition: New. Language: English . Brand
New Book. 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...
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If you need to adding benefit, a must buy book. Better then never, though i am quite late in start reading this one. I am eAortlessly could possibly get a
satisfaction of reading a created pdf.
-- Tr ever  V on-- Tr ever  V on

A top quality ebook and the font used was fascinating to read through. It is writter in easy terms and not confusing. Its been written in an remarkably easy
way in fact it is simply after i finished reading through this publication through which actually altered me, alter the way i believe.
-- Rober to B lock-- Rober to B lock
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