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Performance Evaluation of System Identification in Frequency Domain

«S. Adachi and H. Muroi (Keio University)

Abstract— In this report, performance evaluation of system identification is considered in frequency domain.
First, procedure of system identification is briefly summarized by using simple numerical examples. Second,
system identification problem is formulated. Finally, asymptotic theory is presented for both open-loop and

closed-loop system identification problems.

Key Words: System identification, frequency domain, asymptotic theory.
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