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Abstract. As an introduction, we will begin by illustrating what stochastic approx-
imation is. Then we will consider some fundamental issues such as convergence, rates of
convergence, and asymptotic efficiency. We will link the recursive algorithms with the
associated dynamic systems represented by ordinary and stochastic differential equations.
We will also present a number of application examples in manufacturing, signal process-
ing, wireless communication, and financial engineering. The talk is designed for general
audience.
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