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2 System ldentification, theory for the user, L. Ljung, Prentice Hall, ,1999
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Introduction to
_ system Sygtem representation 8 1 D1 D2. D4
identification | Signal and system
problem
Least square |Least square approach and 5 1 D1. D2. D4
estimate method |recursive least square method




Non-parametric Transient, spectral,
rrl?etho 4 |correlation and  frequency| 8 1 D1, D2, D4
methods
parametric FIR ARX, ARMAX, 13 2 D1. D2. D4
method Box-Junkin models
Stﬁztﬁggce ERA and subspace methods 8 1 D1, D2, D4
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1 Introduction to continuous system representation method (time
domain)
2 Introduction to continuous system representation method (frequency

domain)

3 Persistent excitation (Pueudo Random Binary Signal, PRBS)

4 Last square method

5 Recursive least square method

6 Transient response method, Stochastic and random signal
7 Correlation method

8 Frequency response method and ETFE method

9 Midterm

10 Parametric method for FIR and ARX models (1)

11 Parametric method for ARMAX and ARARX models
12 Parametric method for Box-Junkin model




13 Kalman filter method

14 Maximum likelihood method

15 Model reduction

16 State space (ERA) method

17 State space (subspace) method

18 Final exam
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