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SUMMARY

Since almost all practical systems are time-
varying and subject to randopm disturbances, sta-
bility analysis, estimation and adaptive control of
such kind of systems are of great importance in
both theory and applications . This book pro-
vides a mathematically rigorous and self-con-
tained description of the topic. Both classical and
new findings are included, and many of the re-
sults reflect the author's own research work.

For researchers , engineers, teachers and
graduate students in the fields of automatic con-
trol, systems science, signal processing, time se-
ries analysis and econometrics, this book will

prove to be a valuable resource.
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