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This lecture was not scribed.

We discussed the LSE (least squares estimate) based identification procedures for AR-
MAX systems, following Chapter 10 of the book of Kumar and Varaiya. We discussed
consistency and asymptotic convergence of the LSE estimate to the true parameters for the
case of systems where there is no auto regressive term and no moving average term: just the
exogenous excitation, and this too chosen off-line. We recognized the relevance of the per-
sistency of excitation condition in proving these results. We then discussed the ARX model
and proved the main theorem (Thm (4.15) on pg. 203 of Chapter 10 of the book of Kumar
and Varaiya) about asymptotic convergence of the LSE estimate to the true parameters in
this case.
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