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AT Prof. Sergio Bittanti
Politecnico di Milano (Technical University of Milan), Italy

Title: System identification and control: afruitful cooperation over half a century, and
more

Outline:

In the seminar the main methods of system identification, as they developed in the
field of control science and technology over more than 50 years, are outlined. This will
be made by focusing on a paradigm problem: the estimation of an unknown parameter
in a given physical model, frequently encountered in control applications. We will see
the results obtained with Prediction Error methods and with Kalman filtering methods,
by taking into account both the consistency and computational burden. Then we
introduce a new method called the Two Stage method, and we compare the results with
those achievable with the previously mentioned techniques.
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