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Course Code Course Title Credits Prerequisite

EE 770 Identification systems 3

Course Description

Objectives: Study the mathematical models of systems, model structures, parameterization, and
identification methods.

Mathematical models of systems from observations of their behavior. Time series, state-space, and
input-output models. Model structures, parameterization, and identificability. Nonparametric
methods. Prediction error methods for parameter estimation, convergence, consistency, and
asymptotic distribution. Relations to maximum likelihood estimation. Recursive estimation; relation
to Kalman filters; structure determination; order estimation; Akaike criterion; and bounded but
unknown noise models. Robustness and practical issues.




