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Overall objective
Overall objective

System identification is the process of creating a model to describe
the behavior of a dynamical system(Zh 1% &%t), from
experimental data.

Chen Caiyun Introduction to System ldentification



Overall objective
Overall objective

System identification is the process of creating a model to describe
the behavior of a dynamical system(Zh 1% &%t), from

experimental data.

Input

u(t)

l Disturbance

v(1)

System

Output
y(0

Chen Caiyun

Introduction to System ldentification



Overall objective
Overall objective

System identification is the process of creating a model to describe
the behavior of a dynamical system(Zh 1% &%t), from

experimental data.

l Disturbance

V(1)

Input

u(t)

System

Output
y(0

The input can be controlled and measured, but not the
disturbance(F#t). A model is a description of the system that
captures its essential behavior(E A EE).
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Choose identification|
—> method —>{ Validate model
and obtain model

Desjgn Perform experiment Choose
experiment and collect data model structure

A main part of experiment design consists of selecting the input
signal (duration(#F£%R1(8]), sampling interval, shape(CKE#)).
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Choose identification|
—> method —>{ Validate model
and obtain model

Desjgn Perform experiment Choose
experiment and collect data model structure

A main part of experiment design consists of selecting the input
signal (duration(#F£%R1(8]), sampling interval, shape(CKE#)).

Split the data into an identification set and a validation set(3iF5

%&)(important later).
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Model structure choice
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Model structure choice

Design
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An appropriate model structure should be flexible enough to lead
to an accurate model(¥5#HI4%3!), but simple enough to perform
the estimation task.
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System identification workflow

Model validation
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Model validation

Choose identification|
> method —> Validate model
and obtain model

Design Perform experiment Choose
/ —>| |
experiment and collect data model structure

f model not good:
return to a previous step

Validation is a crucial(X#214£HY) step: the model must be good
enough for our purposes. If validation is unsuccessful, some or all
of the previous steps must be repeated.
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System identification workflow

Thank you.
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