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Abstract

This book is mainly based on the author’s own research
work in recent years. Following some preparatory material in
chapter 1 and 2 the book presents a mathematically rigorous and
self-contained description of parameter identification based on a-
daptive stabilization for discrete-time stochastic systems. stability
of closed-loop systems and divergence rate of state of unstable
systems,

The book is designed for graduate students.teachers and re-
searchers in the fields of stochastic control theory,signal process-
ing, probability theory, time series analysis and finance mathe-

matics,
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