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To understand the dynamics of the system and facilitate the controller design, system
identification uses experimental input and output data to obtain a mathematical description
of the dynamic system. The main focus will be on linear-time-invariant systems. Both non-

parametric and parametric models will be investigated.
O REBR

To be able to identify non-parametric and parametric models of discrete-time linear time-

invariant systems and learn how to evaluate the quality of the model.
2 BARREENX

Engineering mathematics, digital control system, linear system theory, and preferably with

optimization, probability and statistics.
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Ljung, L., "System Identification: Theory for the User,” 2d
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35% Homework assignments
4-6 assignments

30% Exam
2-page A4-sized cheat sheet and engineering calculators only

35% Project
maximum 2 people per group
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2/26 Introduction to system identification
B8

3/05 Unit pulse response identification
$238

3/12 Random variables and stochastic processes
$338

3/19 Correlation method for data processing
438

3/26  Frequency response function identification
B58

4/02 Fourier analysis and spectral methods
568

4/09 Transfer function models
B78

4/16 Least square estimation
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4/23 Exam


https://www.dlc.ntu.edu.tw/assessinglearning/
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Optimization and model fitting

Evaluation of identified transfer function models
Review of linear algebra

The Ho-Kalman method

Subspace methods

Project presentation

Project presentation

& 5+
HRIE ® ﬁAﬁl\l BA;.‘K'
EWI e
BENEEAREE HEEEE
Copyright © 2025 I EEA2HFEE IRIEFTA v3.2.8
BEHE  [ERAERERR


https://www.hncb.com.tw/wps/portal/HNCB/
https://course.ntu.edu.tw/
https://www.ntu.edu.tw/
https://www.aca.ntu.edu.tw/
https://course.ntu.edu.tw/help/changelog

