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The purpose of this research project is to develop identification algorithms
for parameter-dependent systems based on data at local parameter points using statistical methods
and to study closed-loop identification of linear time-invariant systems and noise covariance. We
think that there exist two major difficulties in developing efficient algorithms for this problem:
First, it is difficult to find a consistent state from the local points because the problem fall
into a non-convex optimization problem in general. Secondly, the models may be highly sensitive to
noise and numerical errors, and it is important to develop efficient identification algorithms for
linear-time-invariant systems and to study noise covariance. In this project, we proposed an
algorithm for interpolating impulse responses of the systems operated by freezing the parameter
using a kernel method, developed closed-loop identification algorithms for linear-time-invariant
systems, and studied noise covariance.
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