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System identification provides methods for the sensible approximation of real systems using a model set based on experimental input and output data. Tohru Katayama sets out an in-depth introduction to subspace methods for system identification in discrete-time linear systems thoroughly augmented with advanced and novel results. The text is structured into three parts. First, the mathematical preliminaries are dealt with: numerical linear algebra; system theory; stochastic processes; and Kalman filtering. The second part explains realization theory, particularly that based on the decomposition of Hankel matrices, as it is applied to subspace identification methods. Two stochastic realization results are included, one based on spectral factorization and Riccati equations, the other on canonical correlation analysis (CCA) for stationary processes. Part III uses the development of stochastic realization results, in the presence of exogenous inputs, to demonstrate the closed-loop application of subspace identification methods CCA and ORT (based on orthogonal decomposition). The addition of tutorial problems with solutions and Matlab® programs which demonstrate various aspects of the methods propounded to introductory and research material makes Subspace Methods for System Identification not only an excellent reference for researchers but also a very useful text for tutors and graduate students involved with courses in control and signal processing. The book can be used for self-study and will be of much interest to the applied scientist or engineer wishing to use advanced methods in modeling and identification of complex systems. 

       About the Author
 Tohru Katayama received B.E., M.E. and Ph.D. degrees in applied mathematics and physics, from Kyoto University, in 1964, 1966 and 1969, respectively. Since 1986, he has been Professor at the Department of Applied Mathematics and Physics, Kyoto University, and had visiting positions at UCLA and the University of Padova. His main research interests include statistical estimation theory, Kalman filtering, spectral factorization, stochastic realization, system identification, and modeling and control of industrial processes, in which areas he has published over 100 papers, six books in Japanese, and edited a book on control and signal processing. Professor Katayama has been an Associate Editor of IEEE Transactions on Automatic Control from 1996 to 1998, and a Subject Editor of Journal of Nonlinear and Robust Control for the last 10 years. He is a Fellow of the Society of Instrumentation and Control Engineers, Japan, is a past Chair of the IFAC Technical Committee on Stochastic Systems and is now the Chair of the IFAC Coordinating Committee on Systems and Signals for 2002-2005.






	Comments

		


	[image: ]Add Your Comment
(HTML tags aren't allowed.)











	Amazing Books

	[image: ][image: Managing and Mining Sensor Data]

Managing and Mining Sensor DataSpringer, 2013

	Advances in hardware technology have lead to an ability to collect data with the use of a variety of sensor technologies. In particular sensor notes have become cheaper and more efficient, and  have even been integrated into day-to-day devices of use, such as mobile phones. This has lead to a much larger scale of applicability and...
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Handbook of Instrumental Techniques for Analytical ChemistryPrentice Hall, 1997
Chemical Analysis is not just for analytical chemists!
 Scientists, engineers, and technicians in a variety of fields often need information from chemical analyses in their work. Many professional chemists also require information from techniques outside their area of specialization.  

 With this handbook, these users can find...
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Intermediate Algebra (11th Edition)Pearson Education, 2010

	Is there anything more beautiful than an “A” in Algebra? Not to the Lial team! Marge Lial, John Hornsby, and Terry McGinnis write their textbooks and accompanying resources with one goal in mind: giving students all the tools they need to achieve success.
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Physics of Organic SemiconductorsJohn Wiley & Sons, 2005
"... is a useful contribution to the field and well worth buying." ChemPhysChem 
    
    "There is no doubt this book will be a useful companion to current researchers of whichever strand - physicists, chemists, materials scientists, and electrical engineers alike, as well as researchers about to enter the field."...
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Essentials of Payroll: Management and AccountingJohn Wiley & Sons, 2003
ESSENTIALS OF PAYROLL   

   Full of valuable tips, techniques, illustrative real-world examples, exhibits, and best practices, this handy and concise paperback will help you stay up to date on the newest thinking, strategies, developments, and technologies in payroll.   

   "Steven has done it again. Payroll...


	[image: ]	[image: ][image: ReSharper Essentials]

ReSharper EssentialsPackt Publishing, 2014

	Make your Microsoft Visual Studio work smarter with ReSharper


	Overview

	
		Discover the most useful features of ReSharper and how to implement them effectively
	
		Find out what is wrong with your code and use quick fixes to eliminate errors and code smells
	
		A practical guide to...
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