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Answer the following questions: 

1) Discuss the difference between the Recursive Maximum Likelihood (RML) and the Extended 
Least Squares (ELS) algorithms for the identification of ARMAX models. 

2) Illustrate briefly the main variants of the basic Least Mean Squares (LMS) algorithm: normalized 
LMS, correlation LMS, leaky LMS, etc. 

3) Describe how one can estimate the system matrices F, G, and H from the extended observability 
and reachability matrices. 

4) Illustrate the structure of a Hammerstein-Wiener model and describe how its parameters can be 
estimated. 

 

  

 


