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Preface

This book concerns the identification of systems in which only quantized
output observations are available, due to sensor limitations, signal quanti-
zation, or coding for communications. Although there are many excellent
treaties in system identification and its related subject areas, a system-
atic study of identification with quantized data is still in its early stage.
This book presents new methodologies that utilize quantized information
in system identification and explores their potential in extending control
capabilities for systems with limited sensor information or networked sys-
tems.

The book is an outgrowth of our recent research on quantized identi-
fication; it offers several salient features. From the viewpoint of targeted
plants, it treats both linear and nonlinear systems, and both time-invariant
and time-varying systems. In terms of noise types, it includes independent
and dependent noises, stochastic disturbances and deterministic bounded
noises, and noises with unknown distribution functions. The key method-
ologies of the book combine empirical measures and information-theoretic
approaches to cover convergence, convergence rate, estimator efficiency, in-
put design, threshold selection, and complexity analysis. We hope that it
can shed new insights and perspectives for system identification.

The book is written for systems theorists, control engineers, applied
mathematicians, as well as practitioners who apply identification algo-
rithms in their work. The results presented in the book are also relevant
and useful to researchers working in systems theory, communication and
computer networks, signal processing, sensor networks, mobile agents, data
fusion, remote sensing, tele-medicine, etc., in which noise-corrupted quan-



Xiv Preface

tized data need to be processed. Selected materials from the book may also
be used in a graduate-level course on system identification.

This book project could not have been completed without the help and
encouragement of many people. We first recognize our institutions and
colleagues for providing us with a stimulating and supportive academic
environment. We thank the series editor Tamer Basar for his encouragement
and consideration. Our thanks also go to Birkhauser editor Tom Grasso for
his assistance and help, and to the production manager, and the Birkh&user
professionals for their work in finalizing the book. Our appreciation also
goes to three anonymous reviewers, who read an early version of the book
and offered many insightful comments and suggestions. During the years
of study, our research has been supported in part by the National Science
Foundation and the National Security Agency of the United States, and by
the National Natural Science Foundation of China. Their support is greatly
appreciated. We are deeply indebted to many researchers in the field for
insightful discussions and constructive criticisms, and for enriching us with
their expertise and enthusiasm. Most importantly, we credit our families for
their unconditional support and encouragement even when they question
our wisdom in working so tirelessly on mathematics symbols.

Detroit Le Yi Wang
Detroit George Yin
Beijing Ji-Feng Zhang

Beijing Yanlong Zhao



Conventions

This book uses a chapter-indexed numbering system for equations, theo-
rems, etc., divided into three groups: (1) equations; (2) definitions, the-
orems, lemmas, corollaries, examples, propositions, and remarks; (3) as-
sumptions. Each group uses its own number sequencing. For example, equa-
tion (3.10) indicates the tenth equation in Chapter 3. Similarly, group 2
entries are sequenced as Definition 4.1, Theorem 4.2, Corollary 4.3, Re-
mark 4.4, Example 4.5 in Chapter 4. Assumptions are marked with the
prefix “A” such as (A6.1), which indicates the first-listed assumption in
Chapter 6.

In this book, the subscript is mainly used as a time index or iteration
number for a sequence, such as y;, for signals at time k, a; for the [th value of
the system impulse response, and 0y for the estimate at the Nth iteration.
We limit the usage of superscripts whenever possible to avoid confusion
with polynomial powers, or double subscripts to reduce convoluted nota-
tion, and will confine them in local sections when they must be used. The
further dependence of a symbol on other variables such as vector or matrix
indices, parameters, data length, etc., will be included in parentheses. For
example, for a vector process yy, y,gl} denotes its ith element; M (7, j) or
M1} represents the element at the ith row and jth column of a matrix M;
en(0, ) or M(i,7;0, 1) indicates their dependence on parameters 6 and p,
although such a dependence will be suppressed when it becomes clear from
the context. For a quick reference, in what follows we provide a glossary of
symbols used throughout the book.



Glossary of Symbols

Al

A—l
Ball,(c,r)
C

Ci

CR lower bound
E¢

F()

F

{Fi}

G(v)

transpose of a matrix or a vector A

inverse of a matrix A

closed ball of center ¢ and radius r in the [P norm

space of complex numbers

ith threshold of a quantized sensor

Cramér—Rao lower bound

expectation of a random variable £

probability distribution function

o-algebra

filtration {F%, ¢ > 0}

componentwise operation of a scalar function G

on a vector v = [t .. oM Gv) = [G1)),
., Gt

componentwise inverse of a scalar invertible

function G on a vector v: G~1(v) = [G71(v{1})
oy G et

scalar or vector complex function of w

identity matrix of suitable dimension

indicator function of the set A

set of natural numbers

ordinary differential equation

quasi-convex combination estimate

function of y satisfying sup,_.o [O(y)|/|y| < oo

n-dimensional real-valued Euclidean space



xviii Glossary of Symbols

a.e.
a.s.

diag(Al, ..., Al
fC)

gy or Vg

i

iid.

Inzx

log z or logy
o(y)

q

sk = S(yk)
tr(A)

vlid

w.p.1

]

Ed

s

radius of an uncertainty set 2 in [P
binary-valued or quantized sensor
Toeplitz matrix

set of positive integers

= max{a, 0} for a real number a

= —max{—a, 0} for a real number a

almost everywhere

almost sure

diagonal matrix of blocks A!, ..., Al

probability density function f(z) = dF(z)/dx
gradient of a function g with respect to (w.r.t.) x
pure imaginary number with i%2 = —1
independent and identically distributed

natural logarithm of x

base 2 logarithm of x

function of y satisfying lim, .o o(y)/|y| =0
one-step delay operator: qry = Tp_1

output of a sensor, either scalar or vector

trace of the matrix A

ith component of the vector v

with probability one

ceiling function: the smallest integer that is > x
floor function: the largest integer that is < x

[P norm of a sequence of real numbers z = {z;k €N}

= [0, ..., dN-1], regression matrix at iteration N
probability space

neighborhood about ¢ of radius r

system parameter (column) vector of the modeled
part

system parameter vector of the unmodeled
dynamics, usually infinite dimensional

estimate of § at iteration step N

regression (column) vector of 6 at time k
regression vector of § at time k, usually infinite
dimensional

defined to be

column vector with all elements equal to one
end of a proof

absolute value of a scalar or the Euclidean norm
of a vector largest singular value of a matrix
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1

Introduction

This book studies the identification of systems in which only quantized
output observations are available. The corresponding problem is termed
quantized identification.

Sampling and quantization were initially introduced into control systems
as part of the computer revolution when controllers became increasingly im-
plemented in computers. When computers had very limited memory and
low speeds, errors due to sampling and quantization were substantial. Dra-
matic improvements in computer memory, speed, precision, and computa-
tional power made these considerations more an academic delicacy than a
practical constraint. This seems to be the case even for wired and dedicated
computer networks for which fiber optic networks can carry large quantities
of data with lightning speed.

The recent explosive development in computer and communication net-
works has ushered in a new era of information processing. Thousands, even
millions, of computers are interconnected using a heterogeneous network of
wireless and wired systems. Due to fundamental limitations on bandwidth
resources in wireless communications and large numbers of customers who
share network resources, bandwidths have become a bottleneck for nearly
all modern networks. Similar concerns arise in special-purpose networks
such as smart sensors, MEMS (micro electromechanical systems), sensor
networks, mobile agents, distributed systems, and remote-controlled sys-
tems, which have very limited power for communications and whose data-
flow rates carry significant costs and limitations. These developments have
made the issue of sampling and quantization once again fundamental for
theoretical development and practical applications [13, 61, 80, 81, 82].

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 1,
(© Springer Science+Business Media, LLC 2010



4 1. Introduction

Consider, for example, computer information processing of a continuous-
time system whose output is sampled with a sampling rate of NV Hz and
quantized with a precision word-length of B bits. Its output observations
carry the data-flow rate of N B bits per second (bps). For a typical 16-bit
precision and 2-KHz sampling rate, a 32K-bps bandwidth of data trans-
mission resource is required, on observations of one output alone. This is
a significant resource demand, especially when wireless communications of
data are involved.

Additionally, quantized sensors are commonly employed in practical sys-
tems [10, 42, 49, 73, 90, 98, 99]. Usually they are more cost-effective than
regular sensors. In many applications, they are the only ones available dur-
ing real-time operations. There are numerous examples of binary-valued or
quantized observations such as switching sensors for exhaust gas oxygen,
ABS (anti-lock braking systems), and shift-by-wire in automotive applica-
tions; photoelectric sensors for positions, and Hall-effect sensors for speed
and acceleration for motors; chemical process sensors for vacuum, pressure,
and power levels; traffic condition indicators in the asynchronous transmis-
sion mode (ATM) networks; and gas content sensors (CO, COq, Ha, etc.)
in the gas and oil industries. In medical applications, estimation and pre-
diction of causal effects with dichotomous outcomes are closely related to
binary sensor systems. The following examples represent some typical sce-
narios.

1.1 Motivating Examples

ATM ABR Traffic Control

An ATM network, depicted in Figure 1.1, consists of sources, switches,
and destinations. Due to variations in other higher-priority network traffic
such as constant bit rate (CBR) and variable bit rate (VBR), an available
bit rate (ABR) connection experiences significant uncertainty on the avail-
able bandwidth during its operation. A physical or logical buffer is used
in a switch to accommodate bandwidth fluctuations. The actual amount
of bandwidth an ABR connection receives is provided to the source using
rate-based closed-loop feedback control. One typical technique for provid-
ing traffic information is relative rate marking, which uses two fields in the
Resource Management (RM) cell—the No Increase (NI) bit and the Con-
gestion Indication (CI) bit. The NI bit is set when the queue reaches length
(1, and the CI bit is set when the queue length reaches Cy (Co > C).

In this system, the queue length is not directly available for traffic control.
The NI and CI bits indicate merely that it takes values in one of the three
uncertainty sets [0, C1], (C1,Cs], and (Cy, 00). This can be represented by
two binary sensors. It is noted that the desired queue length is usually a
value different than Cy or Cs.
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Source Destination
mdata RM mdata R — > Threshold C,
. . . — Threshold C,
RM RM RM

NI bit: no increase, queue length > C,
Cl bit: congestion indicator, queue length > C,

8

Quantized sensor with two thresholds
FIGURE 1.1. ATM network control

LNT and Air-to-Fuel Ratio Control with an EGO Sensor

Output

Linear Sensors:
Uniform Sensitivity and Measurement Errors

Output Output
Smooth Nonlinear Sensors:
Invertible and Finite Sensitivity
Variable Sensitivity and Measurement Errors

- Switching Sensors:

Non-invertible and Infinite Sensitivity > ¢
I B — 1 Switching Point Errors Inpu
ﬂ Practical Switching Sensors

Binary-Valued Sensors

FIGURE 1.2. Sensor types

In automotive and chemical process applications, oxygen sensors are widely
used for evaluating gas oxygen contents. Inexpensive oxygen sensors are
switching types that change their voltage outputs sharply when excess
oxygen in the gas is detected; see Figure 1.2. In particular, in automo-
tive emission control, the exhaust gas oxygen sensor (EGO or HEGO) will
switch its outputs when the air-to-fuel ratio in the exhaust gas crosses the
stoichiometric value. To maintain the conversion efficiency of the three-way
catalyst or to optimize the performance of a lean NOx trap (LNT), it is es-
sential to estimate the internally stored NOx and oxygen. In this case, the
switching point of the sensor has no direct bearing on the control target.
The idea of using the switching sensor for identification purposes, rather
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than for control only, can be found in [98, 99, 112].

Identification of Binary Perceptrons

There is an interesting intersection between quantized identification and
statistical learning theory in neural networks. Consider an unknown bi-
nary perceptron depicted in Figure 1.3 that is used to represent a dynamic
relationship:

y(t) = S(wizy + wexs + -+ - + wpx, — C 4+ d),

where C' is the known neuron firing threshold, wy, . .., w,, are the weighting
coefficients to be learned, and S(+) is a binary-valued function switching at
0. This learning problem can be formulated as a special case of binary sen-
sor identification without unmodeled dynamics. Traditional neural models,
such as the McCulloch—Pitts and Nagumo—Sato models, contain a neural
firing threshold that naturally introduces a binary function [13, 38, 42, 73].
Fundamental stochastic neural learning theory studies the stochastic up-
dating algorithms for neural parameters [94, 95, 96].

x; W, d
X, W,
. Firing y
: Threshold
xn wn
binary
i disturbance
Inputs system sensor

FIGURE 1.3. Artificial neural networks

Networked Systems

In a networked system, see Figure 1.4, signals must be transmitted through
communication channels. Since communications make quantization manda-
tory, it is essential to understand identification with quantized observations.
Unlike physical sensors whose characteristics such as switching thresholds
cannot be altered during identification experiments, quantization for com-
munication may be viewed generally as a partition of the signal range into
a collection of subsets. Consequently, quantization thresholds may be se-
lected to reduce identification errors, leading to the problems on threshold
selection. Furthermore, source coding and channel coding after quantiza-
tion play an important role in identification error characterization when
communication channels are noisy.
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S.ensor * Received

I Signals — I Signals
Input. — Communication | °
—l_’ Patient _ﬂd Quantization | >|  Channels I
e e i

Identification with
Quantized Observations

FIGURE 1.4. Communication networks

1.2 System Identification with Quantized
Observations

The most common example of quantization is to divide the output range
into equal-length intervals. This book considers a general class of quantized
observations that allows a partition of the output range into a finite collec-
tion of subsets. The subsets may have unequal lengths or be unbounded,
may be fixed due to sensor configuration limitations, or may be design vari-
ables such as quantization or coding in communication systems. This sub-
ject is of importance in understanding the modeling capability for systems
with limited sensor information, establishing relationships between commu-
nication resource limitations and identification complexity, and studying
sensor networks [1, 10, 13, 34, 61, 80, 81, 90, 112, 115].

The use of quantized observations introduces substantial difficulties since
only very limited information is available for system modeling, identifica-
tion, and control. Since switching sensors are nonlinear components, studies
of their roles and impact on systems are often carried out in nonlinear sys-
tem frameworks, such as sliding mode control, describing function analysis,
switching control, hybrid control, etc. In these control schemes, the switch-
ing thresholds of the sensors are directly used to define a control target.
However, their fundamental impact on system modeling and identification
is a relatively new area. This book presents recent developments on the
inherent consequences of using quantized observations in system identifi-
cation as well as methods and algorithms that use quantized observations
effectively to extend control capabilities.

The main motivation is embodied in many applications in which mod-
eling of such systems is of great importance in performing model predic-
tive control, model-based diagnosis, outcome predictions, optimal control
strategy development, control adaptation, etc. When inputs can be arbi-
trarily selected within certain bounds and outputs are measured by regular
sensors, system identification problems have been studied extensively in
the traditional setup under the frameworks of either stochastic systems or
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worst-case identification. The issues of identification accuracy, convergence,
model complexity, time complexity, input design, persistent excitation,
identification algorithms, etc. have been pursued by many researchers. A
vast literature is now available on this topic; see [17, 55, 62, 67], among
others.

It should be clarified that the treatments of this book will be meaning-
ful only for the application problems in which quantization levels carry a
substantial system cost or operational penalty. If an application can use
cheaper sensors of high precision and data-flow rates do not carry a cost,
traditional system identification methods will suffice. On the other hand,
when a sensor of lower precision is cheaper than a higher-precision sen-
sor, it is important to understand what the performance penalty will be
if the cheaper sensor is used. Similarly, when communication bandwidths
are limited, the reduction of quantization levels will save communication
resources. Intrinsically, one may choose to use coarse quantization (lower
space complexity) so that more data points can be transmitted (higher time
complexity) with the same bandwidth resource demand. This tradeoff be-
tween sampling rates and quantization accuracy is a fundamental issue in
complexity analysis for understanding the impact of communication chan-
nels on system performance.

Some fundamental issues emerge when the output observation is quan-
tized: How accurately can one identify the parameters of the system? How
fast can one reduce uncertainty on model parameters? What are the op-
timal inputs for fast identification? What are the conditions that ensure
the convergence of the identification algorithms? What are the impacts
of unmodeled dynamics and disturbances on identification accuracy and
time complexity? In contrast to classical system identification, answers to
these familiar questions under switching sensors differ substantially from
the traditional setup.

This book demonstrates that quantized observations increase time com-
plexity significantly; the optimal inputs differ from those in traditional iden-
tification; identification characteristics depart significantly between stochas-
tic and deterministic noise representations; and unmodeled dynamics have
a fundamental influence on identification accuracy of the modeled part. In
contrast to traditional system identification, in which the individual mer-
its of stochastic versus worst-case frameworks are sometimes debated, it
is beneficial to combine these two frameworks in quantized identification
problems.

1.3  Outline of the Book

This book is organized into five parts as follows: I. Overview; II. Stochastic
Methods for Linear Systems; III. Deterministic Methods for Linear Sys-
tems; IV. Identification of Nonlinear and Switching Systems; V. Complexity
Analysis.
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Part I is an overview that provides motivational applications for system
identification with quantized observations in Chapter 1 and that introduces
the common systems settings for the entire book in Chapter 2. After a gen-
eral introduction of the problems in Chapter 1, generic system settings
are formulated in Chapter 2. Special cases of systems are then delineated,
such as gain systems, finite impulse-response systems, rational systems,
and nonlinear systems. The main issues of system identification are further
explained, including typical inputs and signal ranks. System uncertainties
considered in this book consist of unmodeled dynamics for linear dynam-
ics, model mismatch for nonlinear functions, and disturbances in either a
stochastic or deterministic worst-case description. Identification in differ-
ent system configurations is outlined, in which distinct issues arising from
open-loop and closed-loop systems, and input and actuator noises are fur-
ther discussed.

In this book, unmodeled dynamics are always described as a bounded
but unknown uncertainty. In contrast, disturbances are modeled either in
a stochastic framework, or as an unknown but bounded uncertainty. Since
these two frameworks require vastly different input design, employ distinct
analysis methods, and entail diversified convergence properties, they are
presented in their elementary but fundamental forms in Parts IT and III,
respectively.

Part II covers stochastic methods for linear systems with quantized ob-
servations. It presents identification algorithms, properties of estimators,
and various convergence results in a stochastic system framework. Chap-
ter 3 introduces the main methodology of empirical measures and derives
convergence properties, including strong convergence, convergence in distri-
bution, and mean-square convergence. When noise is modeled as a stochas-
tic process and the system is subject to unmodeled dynamics, it becomes
mandatory to deal with a combined framework, which is investigated in
Chapter 4. Upper and lower error bounds are derived.

When dealing with a complicated system structure, a fundamental idea is
to reduce the identification of its parameters to a finite set of identification
of gains. This is achieved by employing some intrinsic properties of periodic
inputs and invertible mappings. In Chapter 3, we show how a full-rank peri-
odic input can reduce the problem of identifying a finite impulse-response
system to a number of core identification problems of gains. When the
system is rational, the problem becomes much more difficult. We show in
Chapter 5 that this difficulty can be overcome by full-rank periodic inputs
when the rational model is co-prime.

The convergence and efficiency of estimators in quantized identifica-
tion are studied in Chapter 6. When the observation becomes quantized
with a finite number of thresholds, an algorithm, termed optimal quasi-
convex combination estimation (optimal QCCE), is introduced to derive
an estimate from multiple thresholds. The resulting estimate is shown
to be asymptotically efficient by comparing its convergence speed to the
Cramér-Rao (CR) lower bound.
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The utility of full-rank periodic inputs is further investigated in Chapter 7
in typical system configurations such as cascade and feedback connections.
It is revealed that periodicity and full-rankness of a signal are two funda-
mental input properties that are preserved after the signal passes through
a stable system with some mild constraints. Consequently, it becomes clear
that the input design, identification algorithms, and convergence properties
are inherently invariant under open-loop and closed-loop configurations.
Furthermore, we present in Chapter 8 the joint identification of system par-
ameters, unknown thresholds, and unknown noise distribution functions.
The main idea is to use signal scaling to excite further information on
sensor thresholds and noise distribution functions.

Part IIT is concerned with deterministic methods for linear systems. Here
the emphasis is shifted to the deterministic framework for disturbances.
Under this framework, noise is modeled as unknown but bounded. Our ex-
ploration starts in Chapter 9 with the case of binary-valued observations.
Input design that utilizes the idea of bisection is shown to reduce uncer-
tainty exponentially. This idea is employed when both observation noise
and unmodeled dynamics are present. Explicit error bounds are derived.
Chapter 10 considers the case of quantized observations. The utility of
multiple thresholds in accelerating convergence speed is investigated.

Part IV concentrates on the identification of nonlinear and switching
systems. The first concentration is on Wiener and Hammerstein systems
in which the nonlinearity is confined to be memoryless. The algorithms for
identifying such nonlinear systems closely follow the ideas of signal scaling
in Chapter 8 to separate the identification of the linear dynamics and non-
linear function and to extract information on the nonlinear part. This is es-
pecially apparent in Chapter 11 for Wiener systems. Hammerstein systems
are treated in Chapter 12. Although there are similarities between Wiener
and Hammerstein systems, input design is more stringent in Hammerstein
systems. Some new concepts of input ranks are introduced. Systems with
switching parameters are discussed in Chapter 13. In such systems, param-
eters are themselves Markov chains. Two essential cases are included. In
the first case, parameters switch their values much faster than identification
convergence speeds. Consequently, it is only feasible to identify the average
of the switching parameters. On the other hand, if the parameter jumps
occur infrequently with respect to identification speeds, parameter tracking
by identification algorithms can be accomplished. Algorithms, convergence,
and convergence rates toward an irreducible uncertainty set are established.

Part V explores fundamental complexity issues in system identification
with quantized observations. The main tool is the asymptotic efficiency that
defines the impact of observation time complexity (data length) and space
complexity (number of thresholds) on identification accuracy. The tradeoff
between time complexity and space complexity points to a broad utility
in threshold selection, optimal resource allocations, and communication
quantization design. These discussions are contained in Chapter 14. This
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understanding is further utilized to study the impact of communication
channels on system identification in Chapter 15. The concept of the Fisher
information ratio is introduced.

In addition to the aforementioned chapters and an extensive list of ref-
erences at the end of the book, each chapter (except for Chapter 1) has
a section of notes in which historical remarks, developments of related
work and references, and possible future study topics are presented and
discussed.



2
System Settings

This chapter presents basic system structures, sensor representations, input
types and characterizations, system configurations, and uncertainty types
for the entire book. This chapter provides a problem formulation, shows
connections among different system settings, and demonstrates an overall
picture of the diverse system identification problems that will be covered in
this book. Other than a few common features, technical details are deferred
to later chapters.

Section 2.1 presents the basic system structure and its special cases of
FIR (finite impulse response), IIR (infinite impulse response), rational, and
nonlinear systems that will be discussed in detail in later chapters. Quan-
tized observations and their mathematical representations are described in
Section 2.2. Essential properties of periodic input signals that are critical
for quantized identification are established in Section 2.3. When a system
is embedded in a larger configuration, its input and output are further
confined by the system structure, introducing different identification prob-
lems. Section 2.4 shows several typical system configurations and their cor-
responding unique features in system identification. There are many types
of uncertainties that can potentially impact system identification. These
are summarized in Section 2.5.

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 2,
(© Springer Science+Business Media, LLC 2010
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2.1 Basic Systems

The basic system structure under consideration is a single-input—single-
output stable system in its generic form

yi = G(Ur,0) + AUy, 0) + dyp, k=0,1,2,..., (2.1)

where Uy, = {u;,0 < j < k} is the input sequence up to the current time £,
{d} is a sequence of random variables representing disturbance, 6 is the
vector-valued parameter to be identified, and ] represents the unmodeled
dynamics. All systems will assume zero initial conditions, which will not
be mentioned further in this book. We first list several typical cases of the
system in (2.1).

1. Gain Systems:
Yr = aug + dg.

Hence, 0 = a, G(Uy,0) = aug, and A(Uk,g) =0.
2. Finite Impulse Response (FIR) Models:
Yk = QoUk + *+* F Gpg—1Uk—no+1 + k-
This is usually written in a regression form

G(Ug,0) = apug, + -+ + Gpg—1Uk—ng+1 = P30,

where 6 = [ag, . .., any—1]" is the unknown parameter vector and ¢} =
[ty -+ s Uk—ng+1] 18 the regressor. In this case, the model order is ng,
which is sometimes used as a measure of model complexity. Again,
A(Uy,0) = 0.

3. Infinite Impulse Response (IIR) Models:

oo
Yk = Y Atk + di,

n=0

where the system parameters satisfy the bounded-input—bounded-
output (BIBO) stability constraint

oo

Z|an| < 0.

n=0

For system identification, this model is usually decomposed into two

parts:
no—1 %) o
Z ApUk—n + Z ApUk—n = d);{;e + QS;gGa (22)
n=0 n=no
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where 6 = [ag, . . ., an,—1)' is the modeled part and 6 = [an,, Gngt1, - -]’
is the unmodeled dynamics, with corresponding regressors
¢;€ = [uk, N ,uk_no_H] and

5;6 = [uk—no, Uk—ng—1, - - .],

respectively. In this case, the model order is ng. For the selected ng,
we have

G(Ur,0) = ¢,.0; AUy, 0) = ¢).6.
4. Rational Transfer Functions:
Yk = G(q, 0)uk + dy. (2.3)

Here ¢ is the one-step shift operator qui = up_1 and G(q) is a stable
rational function®! of ¢:

_ _Blg _ bhigt- A bng™
1-Ag) 1= (ag+---+anq™)

G(q)

In this case, the model order is ny and the system has 2ng unknown
parameters 6 = [ay,...,Gn,,01,...,bpn,] . Note that in this scenario,
the system output is nonlinear in parameters. To relate it to sensor
measurement errors in practical system configurations, we adopt the
output disturbance setting in (2.3), rather than the equation distur-
bance structure in

Yk + 01Yr—1 + -+ UngYk—no = D1Up—1 + -+ + bpgUp—n, + di,

which is an autoregressive moving average (ARMA) model structure.
The ARMA model structure is more convenient for algorithm devel-
opment. But output measurement noises in real applications occur in
the form of (2.3).

5. Wiener Models:
G(Uka 9) = H(Go(q, ol)ukv 6)a

or in a more detailed expression

no—1

Th= Y Gntk_p, Yk = H(xx,B)+di.
n=0

21When G(q, 0) is used in a closed-loop system, it will be allowed to be unstable,
but is assumed to be stabilized by the feedback loop.
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Here, 3 is the parameter (column) vector of the output memory-

less nonlinear function H and 61 = [ag, ..., Gn,—1]" is the parameter
vector of the linear part. The combined unknown parameters are
0 =1[01,57.

6. Hammerstein Models:
G(Uka 0) = GO(Q? gl)H(ulm ﬂ)
or

’n,()fl

Yk = D anhon +dk,  wx = H(ug, ).
n=0
Here, 3 is the parameter vector of the input memoryless nonlinear

function H and 6y = [ag,...,an,—1]" is the parameter vector of the
linear part. The combined unknown parameters are 6 = [0}, 5']’.

2.2 Quantized Output Observations

Let us begin with Figure 2.1. The output yj in (2.1) is measured by a

S

19

0 ¢, C, C y

m

FIGURE 2.1. Quantized observations

sensor of mg thresholds —oco < € < ... < Oy, < 00. The sensor can be
represented by a set of mg indicator functions s = [sx(1),...,sk(mo)],
where sz (i) = I{_ o<y, <ci}, # = 1,...,mp, and
1, ifyp €A,
Tiyeny =

0, otherwise.

In such a setting, the sensor is modeled as mg binary-valued sensors
with overlapping switching intervals, which imply that if s;(i) = 1, then
sp(j) = 1 for j > i. An alternative representation of the sensor is by
defining 53.(7) = I{c,_, <yu<c,y With Cy = —o0, and Cypyq1 = 00 with the
interval (C),,, 00). This representation employs distinct switching intervals.
Consequently, only one s (i) = 1 at any k.

Under a quantized sensor of mq thresholds, each sample of the signal can
be represented by a code of length log, mg bits. This will be viewed as the
space complexity of the signal measurements.
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2.3 Inputs

In this book, we use extensively periodic input signals in identification
experiments under a stochastic framework. A signal vy is said to be ng-
periodic if vg4n, = vi. We first establish some essential properties of peri-
odic signals, which will play an important role in the subsequent develop-
ment.

Toeplitz Matrices

Recall that an ng x ng Toeplitz matrix [37] is any matrix with constant
values along each (top-left to bottom-right) diagonal. That is, a Toeplitz
matrix has the form

Ung N (%] (%1}
Ungt1 - V2

T =
V2ng—1 cee Ung41 Ung

It is clear that a Toeplitz matrix is completely determined by its entries in
the first row and the first column {vy,...,v2,,-1}, which is referred to as
the symbol of the Toeplitz matrix.

Circulant Toeplitz Matrices and Periodic Signals

A Toeplitz matrix T is said to be circulant if its symbol satisfies vy, = vi_p,

for k=mno+1,...,2n9 — 1; see [25]. A circulant matrix [57] is completely
determined by its entries in the first row [v,,,...,v1], so we denote it as
T([Ungs - --,v1]). Moreover, T is said to be a generalized circulant matrix if

UV = PUk—n, for k =ng+1,...,2n9 — 1, where p > 0, which is denoted by
T(p,[vng,---,v1]) and

’Uno e V2 U1
pUL LT Vo

T(pv [Unm cee ,1)1]) =
PUng—1 -+ PU1  Upg,

Definition 2.1. An ng-periodic signal generated from its one-period val-
ues v = (v1,...,0n,) is said to be full rank if T'([vy,, ..., v1]), the circulant
matrix, is full rank.

An important property of circulant matrices is the following frequency-
domain criterion.
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Lemma 2.2. If T = T(p, [vng,.--,v1]) is a generalized circulant matriz,
then the eigenvalues of T are {pyi,k =1,...,n0} and the determinant of
T is det(T) = [132, pyk, where vy, is the discrete Fourier transform (DFT)
ofvjp*(j/""), ji=1,...,ng:

no .
i . .
_ - —iwy _ _
%—E vip moe R wp = ——  k=1,...,n0.
j=1

Hence, T is full rank if and only if v, #0, k=1,...,ng.

Proof. Let

M _ O Ino—l

p 0

whose characteristic polynomial is A —p and eigenvalues are p~(/m0) giwr o =
1,...,ng. Then, T can be represented as T = Y70 v; M7, For k =
1,...,no, if 7 is the corresponding eigenvector of the eigenvalue p~(1/70) giws
for M, then

no
Tx, = E ’UjMnOink
Jj=1

= PVkTk-

Therefore, py; is an eigenvalue of T and the expression for det(T') is con-

firmed. By hypothesis, p > 0. Hence, T is full rank if and only if v, # 0,

k= 1, ...y NQo. O
For the special case when p = 1, we have the following property.

Corollary 2.3. An ng-periodic signal generated from v = (v1,...,Up,) 1S
full rank if and only if its discrete Fourier transform ~y = 2?21 vje Wk
is nonzero at wy = 27k/ng, k=1,...,ng.

Recall that T' = {v1,...,7n,} are the frequency samples of the ng-
periodic signal v. Hence, Definition 2.1 may be equivalently stated as “an
ng-periodic signal v is said to be full rank if its frequency samples do not
contain 0.” In other words, the signal contains ny nonzero frequency com-
ponents.

2.4 System Configurations

The basic system (2.1) is a typical open-loop identification setting in which
the input can be selected directly by the user and the output noise is the
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only disturbance. Practical systems are far more complicated in which a
system to be identified is often a subsystem interconnected in different
system configurations. Consequently, the input to the plant may not be
directly accessible for design and there may be multiple noise corruptions.
In this book, we recognize and treat some of these configurations.

2.4.1 Filtering and Feedback Configurations

Consider the system configurations in Figure 2.2. The filtering configuration
is an open-loop system where M is linear, time invariant, and stable but
may be unknown. The feedback configuration is a general structure of two-
degree-of-freedom controllers where K and F' are linear, time invariant, may
be unstable, but are stabilizing for the closed-loop system. The mapping
from r to w is the stable system M = K/(1+ PKF). When K =1, itisa
regulator structure, and when F' = 1, it is a servo-mechanism or tracking
structure. Note that system components M, K, F' are usually designed for
achieving other goals and cannot be tuned for identification experiment
design.

d d
y u
r ,mp4ip 4»%—» r Ki— P y
F
(a) Filtering Configuration (b) Feedback Configuration

FIGURE 2.2. Typical system configurations

In these configurations, the input w to the plant P may be measured but
cannot be directly selected. Only the external input r can be designed.

2.4.2  Systems with Communication Channels

The parameters of the system G in Figure 2.3 are to be identified. Two sce-
narios of system configuration are considered. System identification with
quantized sensors is depicted in Figure 2.3(a) in which the observations on
uy and s are used. On the other hand, when sensor outputs of a system are
transmitted through a communication channel and observed after transmis-
sion, the system parameters must be estimated by observing u; and wy,
as shown in Figure 2.3(b). Since communication channels are subject to
channel uncertainties, such as channel noises, the identification of system
parameters is influenced by channel descriptions. Furthermore, when the
channel contains unknown parameters such as unknown noise distribution
functions, they must be incorporated into the overall identification problem.
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y s
u
L6 0
(a) System identification with quantized observations

Channel Uncertainty

d |
u y s | Communication w
El O Channel

(b) System identification with communication channels

FIGURE 2.3. System configurations

2.5 Unecertainties

The main purpose of system identification is to reduce uncertainty on the
system by using information from input-output observations. There are
multiple sources of uncertainty in system configuration, modeling, and en-
vironments that will have a significant bearing on system identification. In
addition to the unknown model parameters that are to be identified, we
list below some of the uncertainties to be considered in this book.

2.5.1 System Uncertainties: Unmodeled Dynamics

In practical applications, a dynamic system is usually infinite dimensional.
For cost reduction on system analysis, design, and implementation, it is
desirable to use a low-order model to represent the system. A typical case
is the IIR system (2.2)

no—1

Z nUk—n + Z antis—n = G0 + G, 0.

n=no

Here, the unmodeled dynamics 0 impact the system output through the
term ¢k9 The unmodeled dynamics are characterized by certain saline
features: (1) They are unknown but bounded when the system is stable.
(2) They are better modeled as a deterministic uncertainty since they usu-
ally do not change randomly with time. (3) It is a multiplicative uncertainty,
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in contrast to observation noise, which is commonly additive. While an
additive uncertainty can be reduced by employing larger signals (namely a
larger signal-to-noise ratio), a multiplicative uncertainty cannot be reduced
by signal scaling. Consequently, its fundamental impact and reduction must
be analyzed through different means. (4) The size of the unmodeled dy-
namics, ¢ lay|, is a monotonically decreasing function of the model
complexity ng.

2.5.2  System Uncertainties: Function Mismatch

When a system model involves a nonlinear function g(x), such as in the
Wiener and Hammerstein models, the nonlinear function is often parame-
terized by g(x; 1) with a finite parameter vector u. This parameterization
introduces model mismatch:

Sz p) = g(x) — g(; ).

Function mismatch is similar to multiplicative uncertainty, albeit in a non-
linear form, in which the reduction of é(z, 1) cannot be achieved in general
by signal scaling.

2.5.3 Sensor Bias and Drifts

A quantized sensor is characterized by its thresholds. In many applica-
tions, sensor thresholds may not be exactly known or change with time.
System identification in which sensor thresholds are unknown must consider
the thresholds as part of unknown parameters to be identified. Including
thresholds in parameter vectors inevitably leads to a nonlinear structure.

2.5.4 Noise

The additive observation noise dj in (2.1) may be modeled either as an
unknown-but-bounded noise in a deterministic framework or as a random
process in a stochastic framework.

In a deterministic framework, prior information on {d} is limited to its
uniform bound |di| < ¢. In other words, the uncertainty set is I'y = {d, €
R : |dg| < 6}. Identification errors resulting from this type of observation
noise are characterized by the worst-case bound over all possible noises in
Ty

In contrast, in a stochastic framework, {dy} is described as a random pro-
cess. Typical cases include independent and identically distributed (i.i.d.)
processes whose probability distribution function of d; is F(-), and mixing
processes for dependent noises.
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2.5.5 Unknown Noise Characteristics

Identification methodologies and algorithms in this book utilize extensively
information on noise distribution functions F'(-) or density functions f(-).
Such functions may not be available or may be subject to deviations and
drifting. Unknown noise distribution functions compel their inclusion in
identification. While it is possible to model distribution and density func-
tions either parametrically or nonparametrically, the parameterization ap-
proach is more consistent with the methods of this book. As a result, in
this book, F'(+) is represented by a parameterized model F'(-; 1) when it is
unknown.

2.5.6 Communication Channel Uncertainties

In networked systems, sensor outputs are not directly measured, but rather
are transmitted through a communication channel, shown in Figure 2.3(b).
When sj is transmitted through a communication channel, the received
sequence wy is subject to channel noise and other uncertainties. When
identification must be performed with observations on wy, instead of sy,
channel noise and uncertainties will directly influence identification accu-
racy and convergence rates.

2.6 Notes

The basic system configurations presented in this chapter are represen-
tative in control systems, although they are not exhaustive. There are
many other system settings that can be considered when essential issues
are understood from the basic configurations. Quantization is an essential
part of digital signals that have been extensively studied, mostly in uni-
formly spaced quantization. Its theoretical foundation and main properties
have been studied in a different context beyond sampled date systems;
see [1, 34, 80]. Quantized information processing occurs in many different
applications beyond system identification [13, 38, 39, 73, 96]. Identifica-
tion input design is an integral part of an identification experiment. This
book is mostly limited to periodic signals due to their unique capability
in providing input richness, in simplifying identification problems, and in
their invariance when passing through systems. Most textbooks on system
identification under stochastic formulations contain some discussions on
uncertainties; see, for example, [17, 62]. The worst-case identification un-
der set membership uncertainty is covered comprehensively in [66, 67, 68].
Models of noisy communication channels and their usage in information
theory can be found in [22].
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Stochastic Methods for Linear Systems
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Empirical-Measure-Based
Identification: Binary-Valued
Observations

This chapter presents a stochastic framework for systems identification
based on empirical measures that are derived from binary-valued observa-
tions. This scenario serves as a fundamental building block for subsequent
studies on quantized observation data.

In a stochastic framework, we work with a probability space (2, F, P).
Our study of system identification for binary-valued and quantized ob-
servations is largely based on the application of empirical measures. It is
deeply rooted in the law of large numbers and the central limit theorem.
To a large extent, Part II is concerned with empirical processes associated
with the identification task, their convergence, their moment behaviors,
and associated efficiency issues.

The rest of the chapter is arranged as follows. We begin in Section 3.1
with an overview of our key methodology, its fundamental capability, and
the main issues that limit its applications and their remedies. Section 3.2
extends discussions on empirical measures and their utility in system iden-
tification with binary-valued observations. Then Section 3.3 provides the
almost sure convergence of the empirical processes for our identification
problems. Section 3.4 is concerned with the scaled sequence of the empirical
processes and their limits. Section 3.5 focuses on mean-square convergence
of our identification problems with binary observations. Empirical measure
based identification algorithms are strongly convergent under a broad class
of noises. Section 3.6 summarizes and illustrates convergence under depen-
dent noises of the basic algorithm of this chapter. To assist the reading
and to streamline the presentation, some technical proofs are relegated to
Section 3.7.

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 3,
(© Springer Science+Business Media, LLC 2010
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3.1 An Overview of Empirical-Measure-Based
Identification

We first outline the basic ideas of using empirical measures for identifying
a constant. The detailed results will be presented later. Consider a noise-
corrupted sequence {yy }:

yk:9+dk7

where 6 is the parameter of interest, and {dj} is a sequence of independent
and identically distributed random variables with a known distribution
function F'(-) whose density function f(x) # 0 and is continuously differ-
entiable. This implies that F' has a continuous inverse. y, is observed via
a binary-valued sensor of threshold C, and s, = S(yx).

Since

p=P{sp=1}=P{0+d, <O} =P{d, <C -0} =F(C-0),
and F' is invertible, we have a relationship
0=C—Fp).
Consequently, if p is an estimate of p, then
6=C—F ()

is a natural choice for an estimate of #. In our method, p is obtained by
the empirical measure

1 N-1
EN: N kz_os]m

which leads to
Oy = C — F ().

Since {x converges to p w.p.1, and F~1 is continuous, it is expected that
O will converge to 6 w.p.1.

Implementation of this algorithm encounters a technical issue. For any
finite N, &y takes the value 0 or 1 with a positive probability. Since F'(-) is
usually not invertible at these two points, the algorithm must be modified.
It is noted that if the prior information on # includes its upper and lower
bounds, then the upper and lower bounds on C' — # are known. If 0 <
F(C = Opax) < F(C = 0min) < 1, noting that F' is monotone, there exists
a small constant z for which 0 < z < F(C —0) < 1—z < 1 for all § within
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the bounds. This enables us to modify the algorithm by defining

N-1 N-1

1 1
N Sk, ifzSNZskgl—z,
k=0 k=0
1 Nl
= if — 3.1
éEn z, i N sE < 2, (3.1)
k=0
1 if ! 5 >1
—z if — — 2.
5 N Sk z
k=0

With this modification,
Oy =C—F ' (&n)

is well defined for all N.

Since &y — p w.p.1l and z < p < 1 — 2z, the bounds in (3.1) will not affect
the sample path convergence. As a result, the strong convergence §N — 0
w.p.1 is ensured; see Section 3.3. In addition, we will show in Sections 3.4
and 3.5 that 0y also converges to # in the mean-square sense and

C—0)(1— F(C —0))
fH(C—=0)

NE@y — )2 — L

We will establish in Chapter 6 that

F(C —60)(1— F(C —8))
Nf3(C-0)

(3.2)

is the Cramér—Rao (CR) lower bound. Hence, this algorithm is asymptoti-
cally efficient.

Of course, these desirable convergence properties are so far only valid for
identification of a constant. The above results, however, are fundamental.
We will show in the subsequent chapters that in many system configura-
tions, the identification of a complicate system, such as FIR systems in
this chapter, rational systems in Chapter 5, systems with unknown noise
distributions in Chapter 8, and Wiener and Hammerstein systems in Chap-
ters 11 and 12, that involve many parameters and nonlinearity, can often
be reduced to a finite set of identification problems for constants. Further-
more, strong convergence and asymptotical efficiency for identification of
constants carry over to identification of the parameters for the more compli-
cated systems. The main task in this endeavor is to find suitable input sig-
nals that can generate an invertible mapping that relates the parameters to
the constants. Input design, establishment of the invertible mappings, and
convergence properties constitute the main tasks of the remaining chapters.

Since the CR lower bound F(C — 0)(1 — F(C — 0))/(Nf3(C — 0)) is
independent of algorithms, it reveals the fundamental information on 6
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that is contained in {sj}. A closer look at the CR lower bound tells us the
following informational aspects of quantized identification problems.

First, if C' — @ lies outside the support of the density function f(x)
(the support of f is the set {z : f(z) # 0}), then f(C —6) = 0 and
F(C—0)(1—-F(C—9))/(Nf*(C —6)) = oco. In other words, the data do
not contain any statistical information on §. When this happens, s = 1 for
all k or s;; = 0 for all k. This, however, does not imply that the data do not
contain other nonstatistical information on 6. By carefully designing the
input, the nonstatistical information can be used to reduce uncertainty on
6, just as statistical information does, albeit in different senses. This leads
to deterministic frameworks for quantized identification in Chapters 9 and
10. A typical scenario for this to happen is when the disturbance is bounded
|di| < 9§, such as a uniform random variable. This issue becomes especially
relevant when the disturbance is bounded and small. Interestingly, under
this scenario the deterministic approach, which uses input design to ex-
tract nonstatistical information on the unknown parameters, becomes very
effective, which will be explored in Part III. On the other hand, determinis-
tic worst-case identification will leave an irreducible error and convergence
will be lost. It is then intuitive that in such a scenario, it might be best to
combine these two frameworks so that both nonstatistical and statistical
information can be used collaboratively, to reduce uncertainty on 6 first by
a deterministic method, and then switch to a stochastic method to achieve
convergence. This will be discussed in Chapter 9.

Even when f(C — 6) # 0, one must pay attention to the actual values
of the CR bound. For example, if the noise is a standard Gaussian noise
(mean zero and variance one), the CR bounds as a function of C' — 0 are
listed in the following table.

r=C—-80 0 1 2 3 4 5 6

F(x)(1 - F(z))
f2(x)

1.57 | 2.28 | 7.63 | 69 | 1768 | 1.3 x 10° | 2.7 x 107

Only when the threshold C' is close to the true parameter 6, the con-
vergence rate becomes fast enough for the data to be practically useful for
parameter estimation. This implies that the threshold C' must be correctly
designed from the outset or adapted during identification. While detailed
analysis and algorithm development are postponed until Chapter 14, we
illustrate the idea of threshold adaptation by an example.

Denote

v=C—0.
To have the best CR lower bound in (3.2), we choose

F)(1 - F(v))

() 33

v* = arg min
v
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Since F' and f are known, v* can be calculated off-line. The optimal thresh-
old is related to v* by C* = v* 4 0. Consequently, when C' is adapted with
value C} at time k, one may simply choose

é\k ch—v*.

Define p = F(v*). In particular, if dj, is Gaussian distributed with mean 0,
then v* =0 and p = 0.5.

Consider the following stochastic approximation algorithm with a con-
stant step size (:

[ eva<an
T 0 s
Ehr1 =&k + B(sk — &), (3.4)
Cryr = Cr+ B — F (&),
§k =Cp —v*.

The first line is the sensor characterization with a time-varying threshold
C; the second is for empirical measure update in a recursive form with
step size [3; the third is threshold adaptation; and the last line is for par-
ameter estimation. Convergence properties of this class of algorithms with
threshold adaptation will be discussed in Chapter 14.

Example 3.1. Suppose § = 100. The noise is normally distributed with
mean zero and variance o2 = 100. In this case, v* = 0 and the optimal
threshold is C' = 6§ = 100. The initial threshold is set at Cy = 40. Under
the constant step size § = 0.05, Figure 3.1 shows how the threshold is
adapted and the parameter estimates move toward the true value.

3.2 Empirical Measures and Identification
Algorithms

We begin with a single-input—single-output (SISO), linear time-invariant
(LTT), stable, and discrete-time system

o0
yk:Zaiuk—i+dk7 k:172a"'a (35)
=0

where {dj} is a sequence of random noises. System parameters a; satisfy
Yoo lail < oo. The input u is uniformly bounded |ug| < umax but can be
arbitrarily selected otherwise. The output {yx} is measured by a binary-
valued sensor with threshold C. We assume that for a given model order
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FIGURE 3.1. Threshold adaptation and estimation of a constant when 3 = 0.05.
The z-axis is the number of algorithm iterations

ng, the system parameters can be decomposed into the modeled part
0 =lag, ... ,an,—1]
and the unmodeled dynamics
9= [@ng s Qng41y - -]
Using such a setting, the system’s input—output relationship becomes
yr = 640+ G10 + di, (3.6)
where
Ok = [Uk, Uk—1, ... 7Uk—(no—1)]/ and $k = [Uk—ngs Uk—ng—1,- -]

Under a selected input sequence {ug }, the output sy is measured. We would
like to estimate 6 on the basis of this input—output observation. To develop
an estimator of the parameter 6 and to analyze its asymptotic properties,
we pose the following conditions.

(A3.1) {di} is a sequence of i.i.d. random variables whose distribution
function F(-) and its inverse F'~!(-) are twice continuously differentiable
and known.

(A3.2) [|0]|l; < ey, where ||-||; is the I; norm (the subscript u in &, stands
for “unmodeled”).
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For notational simplicity, assume the total data length is Nng for some
integer N > 0. As a result, we can group the input—output equations into
N blocks of size ng:

Y, =®0+®60+D, 1=0,1,...,N—1,

where
Y1 = [Uko+ino+1s - - - » Yko+ino+no) »
D; = [Pro+ino+1s - - - » Photing+no) s
:ISI = [ako—&-lno-&-la ) ako-&-lno—kno]/,
Dy = [dikgting+1s - - - 5 dk0+lno+n0]/~

In particular, if the input is no-periodic, i.e., Ugyn, = Uk, Vk, we have
B, =®y and &, = g = [Bg, Dy,...] = Po[[,1,..], 1=0,...,N—1.

Moreover, if the ng-period input is full rank (see Definition 2.1), then ®q
is invertible. As a result,

Y} = &g + o[I,1,...)0 + D, = Bob + Dy,
where 6 = 6 + [1,1,.. ]5 In what follows, a scalar function applied to a

vector will mean componentwise operation of the function.
For each 6 (fixed but unknown) and 6, define

N-1
i 1 )
J{V} =N Z Sko+lno+is ¢ =0,...,m9—1, (3.7)
1=0
En = | ]{\?}, ey ]{\;"0_1}}’. Note that the event {ykoJ,»anJri < C} is the same

as the event {dy,1ino+i < v}, where vl = € — 41 and 4%} is the ith
component of ®yf. Denote
v = [y, ylmo= 1] e R,

(3.8)
v=[{ . . ol =1 — 4.

Then 51{\;} is precisely the value of the N-sample empirical distribution,
denoted by Fy (x), of the noise d; at = v{" and

Env = [Fn@ih), ... Fyirethy

(3.9)
= [FN(O - 7{0})7 s 7FN(C - ,y{no—l})]/.
The identification algorithm for 6 is given by
I{Vi} = F_l( ]{\;})7
(v =, clre Y, (3.10)

Oy = 051 (CT —Cy).
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3.3 Strong Convergence

We are in a position to present a strong convergence result here. Recall
that Fn(z) denotes the N-sample empirical distribution. We first derive a
general result of strong convergence of Fy(-), and then use it to obtain the
strong convergence of the parameter estimator On by noting the relation-
ship given in (3.9).

Theorem 3.2. Under condition (A3.1), for any compact set S C R as
N — o0,
sup |Fy(z) — F(z)| = 0 w.p.1. (3.11)
€S
This theorem will be proved by using a result of the law of large numbers
type. Let us first consider {Z;}, a real-valued sequence of i.i.d. random
variables with E|Z;| < co. For each z € R, set

N
1
Gr(2) = > Iiz<s. (3.12)
i=1

The dependence of Gy (z) on the sample point w € € may be written as
G N (z,w). However, we often suppress the w-dependence. The independence
of {Z}} implies that of {I;z, <.}}. It is easily seen that the sequence has
a finite mean. In fact, it is a sequence of i.i.d. Bernoulli random variables
with El¢z, <.1 = G(z) the distribution function of Zj, evaluated at z. Thus,
the well-known strong law of large numbers due to Kolmogorov [19, p. 123]
yields that
Gn(z) = G(z) w.p.las N — .

For a fixed z, our quest would stop here. Nevertheless, since z takes values
in (—o0,00), naturally, we further seek uniform convergence of Gy (-) —
G(-). As a prelude, we first present a proposition, which is known as the
Glivenko—Cantelli theorem [8, p. 103]. It is also referred to by Loéve [63]
as the “fundamental theorem of statistics.” The proof of the result is post-
poned until Section 3.7.

Proposition 3.3. Suppose that {Z} is a sequence of i.i.d. random vari-
ables. Then, for any compact set S C R,

sup|Gn(2) —G(2)] = 0 w.p.1 as N — occ. (3.13)
z€8

Proof of Theorem 3.2. It follows immediately from Proposition 3.3. O

Example 3.4. To illustrate convergence of empirical measures, consider a
uniformly distributed noise on [—1.2,1.2]. The actual distribution function
is F'(z) = (2 4+ 1.2)/2.4. For different values of z, Figure 3.2 shows conver-
gence of the empirical measures at several points in [—1.2,1.2] when the
sample size is increased gradually from N = 20 to N = 1000.
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FIGURE 3.2. Convergence of empirical measures

With the preparations thus far, we proceed to analyze convergence prop-
erties of the estimator in (3.10). The next theorem establishes strong con-
vergence of 0. Recall that

0=0+I[I,1,..]0.

Theorem 3.5. Under Assumptions (A3.1) and (A3.2), and assuming that
the input {uy} is no-periodic and full rank, then

Oy — 0 wp.1and ||6— 0] < ey, (3.14)

where || - |1 denotes the l; norm. If €, = 0, i.e., no unmodeled dynamics,

o~

then the estimator is strongly consistent in that O — 0 w.p.1.

Proof. By virtue of Theorem 3.2, as N — oo,
En = [F(C =7 ), F(C = A=) wpd.

By the continuity of F~1(-), we have that F*I(fl{\;}) — C =~ w.p.1. Due
to the periodicity of the input ug, v is given as in (3.8). It follows that

(v = Cl—~=C1 — (Do + Do) w.p.1.
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Note that by the periodicity of ug,
D) = [f1, .-, bngl = [0, Do, ...| = Bo[I,1,...].

That is, R o
Oy = By (C1 — Cn) — 0+ D5 D00 =6 w.p.l.

Moreover, by Assumption (A3.2),
10 =0l = [, 1,...]0h < eu.

The assertion is proved. a

3.4 Asymptotic Distributions

For the empirical measures defined in (3.7), we present a result of asymp-
totic distributions for a centered and scaled sequence. Define a sequence of
scaled and centered estimation errors as

Bn(z) = VN(Fy(z) — F(x)), for each z € R. (3.15)

To begin our query about asymptotic distributions of the empirical mea-
sures, let us first recall a few definitions and basic results. A random vector
x = [z ... 21"} is said to be Gaussian if its characteristic function is
given by

. 1
¢(y) = exp <1<y,u> - 2<Ey,y>) ;

where p € R”™ is a constant vector, (y,u) is the usual inner product, i
denotes the pure imaginary number satisfying i? = —1, and ¥ is a sym-
metric nonnegative definite r x r matrix. p and ¥ are the mean vector and
covariance matrix of z, respectively.

Suppose that X (t), t > 0, is a stochastic process (either real-valued, or
vector-valued, or defined in a more general measurable space). By finite-
dimensional distributions, we mean the joint distributions of

(X(tl)vx(t2)7 s ?X(tk))

for any choice of 0 <t <ty <--- <ty and any k=1,2,...

We say that a stochastic process X (¢), t > 0, is a Gaussian process, if any
finite-dimensional distribution of (X (¢1), X (t2),..., X (tx)) is Gaussian. A
random process X () has independent increments if, for any 0 < t; < to <
e <tpand k=1,2,...,

X(t1) = X(0), X(t2) = X(ta), -, X(te) — X(te—1)

are independent.
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A sufficient condition for a process to be Gaussian (see Skorohod [85,
p.7]) is: Suppose that the process X(-) has independent increments and
continuous sample paths with probability one. Then X(-) is a Gaussian
process.

An R"-valued random process B(t) for ¢ > 0 is a Brownian motion, if

e B(0)=0w.p.1;
e B(-) is a process with independent increments;
e B(-) has continuous sample paths with probability one;

e the increments B(t)—B(s) have a Gaussian distribution with E(B(t)—
B(s)) =0 and Cov(B(t), B(s)) = X|t — s| for some nonnegative defi-
nite r x r matrix ¥, where Cov(B(t), B(s)) denotes the covariance.

A process B(-) is said to be a standard Brownian motion if ¥ = I. Note
that a Brownian motion is necessarily a Gaussian process. For an R"-valued
Brownian motion B(t), the o-algebra filtration generated by B(-) is denoted
by Fy = o{B(s): s <t}.

We next recall the notion of a Brownian bridge. Rather than proving its
existence, we simply construct it from a Brownian motion. The definition
is given below.

Definition 3.6. Let B(-) be a standard real-valued Brownian motion. A
process B°(t) is a Brownian bridge process or tied-down Brownian motion
if

B(t)=B(t)—tB(1), 0 <t <1. (3.16)

Note that a Brownian bridge is a function of a Brownian motion defined
on [0,1]. Loosely speaking, it is a Brownian motion tied down at both
endpoints of the interval [0,1]. Between the two endpoints, the process
evolves just as a Brownian motion. Sometimes, when t is allowed to take
real values outside [0, 1], the Brownian bridge is said to be a stretched one.
The terminology “stretched Brownian bridge” follows from that of [76].
Throughout the rest of the book, we will not use the modifier “stretched”
but will still call it a Brownian bridge for simplicity.

We note the following properties of a Brownian bridge:

B°(0) = B(0) =0 w.p.1,
E[B°(t) — B°(s)]? = (t — s)(1 — (t — 5)), if s<t,
E[B°(s2) — BY(s1)][B(t2) — B(t1)]

= —(82 — 51)(1 — (tg - tl)), if S1 § S92 S tl S tg.

(3.17)

To study the asymptotic distribution, we need to use the notion of weak
convergence of probability measures. Let Xy and X be R"-valued random



36 3. Empirical-Measure-Based Identification

variables. We say that Xy converges weakly to X if and only if for any
bounded and continuous function b(-),

Eb(Xy) — Eb(X).

{Xn} is said to be tight if and only if for each n > 0, there is a compact
set K, such that

P(Xy € K,)>1—n forall N.

The definitions of weak convergence and tightness extend to random vari-
ables in a metric space. The notion of weak convergence is a substantial
generalization of convergence in distribution. It implies much more than
just convergence in distribution since b(+) can be chosen in many interesting
ways. On a complete and separable metric space, the notion of tightness is
equivalent to sequential compactness. This is known as Prohorov’s theorem.
By virtue of this theorem, we are able to extract convergent subsequences
once tightness is verified. Let D"[0, c0) denote the space of R"-valued func-
tions that are right continuous and have left-hand limits, endowed with the
Skorohod topology. For various notations and terminologies in the weak
convergence theory such as the Skorohod topology, Skorohod representa-
tion etc., we refer the reader to [28, 55] and references therein; see also
Section A.3 in the appendix of this book for a summary of results on weak
convergence.

Remark 3.7. In the analysis to follow for empirical processes, one may fo-
cus on sequences of 1.i.d. random variables with a uniform [0, 1] distribution.
The rationale is that arbitrary distributions can be treated by using the
approach of inverse transformations. In fact, for a random variable with an
arbitrary distribution function G(-), we can define a left-continuous inverse
to G(-) as

Gl (t) =inf{s: G(s) >t} for 0<t<1.
Then ¢ < G(s) if and only if G71(t) < s. Now consider a sequence of i.i.d.

random variables {Z;} for which Z; has distribution G(-). Let {Y;} be a
sequence of i.i.d. uniform [0, 1] random variables. Since

P(G™H(Yy) <t) = P(Yr < G(1) = G(t),
we may represent Zj, as Z = G~ 1(Y}). Therefore, without loss of general-
ity, suppose that {Z;} is a sequence of uniform [0, 1] random variables in

what follows.

Proposition 3.8. Let {Z} be a sequence of i.i.d. random variables uni-
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formly distributed on [0,1]. For any t € [0,1], define

| X
=N > Iizi<y
i=1

o (3.18)
EN(t) = \/N(GN(t) Z Liz.<yy — G(t)],

where G(-) is the distribution function of Zy. Then §N() converges weakly
to BY(-), the Brownian bridge process, with

EBY(t) =0, E[B°(t)B%(s)]=s(1—1t), s <t (3.19)

Remark 3.9. It is easily seen that the function g(z) = sup,c(o,1) [z(?)] is
a continuous function. Thus, Proposition 3.8 yields that sup,¢ 1 |§N )|

converges in distribution to sup;c(o 1) |B°(t)|. Now using the property of a
Brownian bridge (see (11.39) in [8]), we obtain that

(o]
P sup [By(t)| <a|—1-2> (=1)Fexp(—2k%a®), Va>0.
te[0,1] =1

The proof of Proposition 3.8 is postponed until Section 3.7. With the help
of this proposition and the inverse transformation mentioned in Remark 3.7,
we can obtain the following result for our identification problems, whose
proof is omitted.

Theorem 3.10. Define By(x) = VN(Fy(x) — F(z)). Under condition
(A3.1), for each vt defined in (3.8) with i = 0,...,n9 — 1, By(vi)
converges in distribution to B°(v{"}), where BO(-) is the Brownian bridge
process such that the covariance of B°(-) is given by

EB%(21)B%(z2) = min(F(z1), F(x2)) — F(x1)F(x2), Yoi,20. (3.20)

Remark 3.11. Note that By(-) converges weakly to B°(-). By virtue of
the Skorohod representation [55, p. 230] (with a slight abuse of notation),
we may assume that By (-) — B°(-) w.p.1 and the convergence is uniform
on any compact set.

3.5 Mean-Square Convergence

This sectlon focuses on the mean-square convergence of the parameter esti-
mator 0, N — 0. Similarly to Theorem 3.5, we have the followmg result. With
O satisfying (3.14), denote the ith component of O by HN , of 0 by 6l
and of é\by é\{i}, fori=0,...,n9— 1.
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Theorem 3.12. In addition to the assumptions of Theorem 3.5, suppose
that the true parameter 0 belongs to a compact set. Assume that for each
vt = € — 41} defined in (3.8) withi=0,...,ng — 1, there is a neighbor-
hood o(vi®} ;) (centered at vt with radius ;) of vt in which the second
derivative of the distribution function F(-) exists and is continuous, and
there is a neighborhood o(€1}, Ry) with €1 = F(vl) in which the in-
verse F=1(-) exists together with its first and second derivatives such that
(d?/dv?)F~(v{) is bounded. Then as N — oo,

dF~'(¢!)

E(/NEY =0 = =5

Flha — Flt)). (3.21)

In particular, in case the unmodeled dynamics are absent, we have

dF (1)

E(VN@Y —61)? - 0

F™h (1 - Flh)).
This theorem will be proved when we invoke the following assertion. Since
the following result will also be used later, we present it as a proposition.

Proposition 3.13. Let {Zi} be a sequence of i.i.d. random variables with
a common distribution function G(-). Let ty be fized but otherwise arbitrary,
and tg € K. C R, where K. is a compact subset of R. Denote p = G(ty)
and ¢ = 1 — p. Assume that there is a neighborhood o(to,€o) in which the
second derivative of the distribution function G(-) exists and is continuous
and that there is a neighborhood o(p, Ro) in which the inverse G=1(-) ewists
together with its first and second derivatives such that (d/dt)G~1(-) and
(d?/dt*)G=1(-) are bounded there. Define

N
1 _
G = N kz—l I{ZkSto}’ ry =G 1(GN>' (3'22)

Let x = G~ 1(p) belong to a compact subset of R. Then

dG~(p)

NE(zy — )% — y
P

pqg as N — .

Proof. We divide the proof into several steps.
Step 1: Since {1z, <41} is a sequence of i.i.d. Bernoulli random variables,
clearly

Eliz, <ty = G(tp) =p and E(I{Zkgtg} —p)2 = pq.

Then the law of large numbers implies that Gy — p w.p.1. Moreover,
EGy =p and E(Gy — p)? = pg/N. By the well-known central limit theo-
rem,

VN(Gy —p)//Pq — N(0,1) in distribution as N — oo.
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By independence,

N

1
supy E[VN(Gy —p)]? = sup N+ > Ellz,<ty —p* =pg < 0.
k=1
(3.23)
Thus {VN(Gy — p)} is uniformly integrable. Likewise, it can be shown
that {[v/N(Gn —p)]'} is also uniformly integrable for each positive integer
l.
Step 2: Note that x is in a compact set K. C [a, b] for some a,b € R. The

monotonicity yields that for any n > 0,
O<n<Fla)<p=F(z)<F(b)<l-m<l.

In reference to the z defined in (3.22), define

Gn, n<Gy<1-n,
éN = , GN <1, (324)
1-n, Gyn>1-—n.
Step 3: We demonstrate that P(Gn # éN) is exponentially small. To do
so, denote X = (I{z,<¢,} — p)/+/Pq- Note that EX =0 and EX? = 1. By

the i.i.d. assumption, it is easily seen that the moment generating function

of VN(Gn —p)/\/pq is

wo-5(en(35)

Taking a Taylor expansion of My (z), we obtain

My(y) = [Bl+ % + y;)\iz + O(N*3/2)]}N

= [1 + % + O(N—<3/2>)}

N
In the above, we have used the uniform integrability of [v/N(Gy — p))*

provided in Step 1. Consequently, for any 7 € R,

irylf[exp(*yT)MN(y)}

: y 372)\1]1Y
= lIylf [eXp(—yT)[l + N + O(N~G/2)] (3.25)

2
S KeXp <_T2> ’

where K > 0 is a positive constant.
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By means of Chernoff’s bound [83, p. 326], for any 7 satisfying —co <
T <D,

o N (3.26)
< <12f [eXp ( ur—») \/]qu)> (y)D ;
where
Sy = i iz, <toy =P
- v
Then, for any p < 7 < o0,
PGy >71)< (ir;f [exp <_y(7\-/>;qp)> MN(y)}>N (3.27)

By (3.25), (3.26), and (3.27),

P(éN#GN) ZP(éN#GN; GNSn)-i-P(éN#GN; GN21—77)
< PGy <n)+P(Gny=>1-n)

_ )2 )2
< Kexp -V | gy (LT PN
2pq 2pq
(3.28)

This verifies the claim in Step 3. _

Step 4: Recall that 2y = G~1(Gy). Since G~! is continuous and Gy —
p wp.l, zy — z w.p.l. Since (d/dx)G~1(x) and (d*/dz*)G~!(x) are
bounded and continuous in the neighborhood o(p, Ro),

dG~1(x)
dx

d*G~1(x)
dx?

sup = < oo,

z€o(p,Ro)

sup
z€o(p,Ro)

=7 < 00.

Then

)

TN :EGil(éN)
= e 00+ G g T G
g,

+1d2G_1(0¢N(éN>)

2 dp?

(Gn —p)* +0(1),
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where ay lies between @N and p, and o(1) — 0 w.p.1 as N — oo. Moreover,
by Step 3, P(Gn # Gn) — 0 exponentially fast. Thus,
Play & [n,1—n]) =0,
and as a result,
Play & [n,1=nlNo(p, Ro)) — 0

In addition,
dQG_l(OéN)

G _ 2

dx? (Gv =)

< KE(Gy —p)?

- %KEN(GN —p)2 =0

E

since EN(Gy —p)? — pq. These together with the dominated convergence
theorem imply the desired result. a

3.6  Convergence under Dependent Noise

Since it appears to be best to convey the main ideas without undue nota-
tional and technical complexity, most of the results in this book are stated
under i.i.d. noises with finite variances, rather than considering sequences
of random variables in most general forms or weakest conditions. For ex-
ample, in the previous sections, we developed the convergence and rates of
convergence (asymptotic distribution of estimation errors) of the empirical-
measure-based algorithms under “white noise” sequences.

However, most results can be extended to much more general noise pro-
cesses under much weaker conditions, without changing the algorithms. We
shall illustrate such extensions by using a typical case of dependent noises,
namely, the dependence asymptotically diminishing.

In lieu of (A3.1), assume that {d}} is a stationary sequence whose distri-
bution function F(-) and its inverse F~1(-) are twice continuously differen-
tiable and known, and that {d;} is ¢-mixing with mixing measure v; see
[8, 28], among others, for a definition of ¢-mixing processes. Some common
examples of ¢-mixing sequences are listed below.

e Recall that {dj} is said to be m-dependent if the random vectors
(diydig1y...,di) and (diyn, ditnt1, - - -, d;) are independent whenever
n > m. A particular example is

m
dp = E CiWh—i,
i=0

where ¢; are constants and {wy} is a sequence satisfying (A3.1). For
such a {dg}, it is ¢-mixing with mixing rate by, such that ¢, = 0 for
k>m.
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e Suppose that {dy} is a finite state Markov chain with state space
M ={1,...,mp} and a one-step transition matrix P such that the
chain or its transition matrix is irreducible and aperiodic. Then the
sequence is also ¢-mixing. In fact, it is known that such a Markov
chain is ergodic with stationary measure v = (v1,...,Vp,). In this
case, we have |P™ — v| < A" for some 0 < A < 1. This spectrum
gap conditions yields that the Markov chain {dy} is ¢-mixing with
exponential mixing rate.

Strong convergence of the empirical measure based identification algo-
rithms holds under ¢-mixing noises. In view of the discussions in Karlin
and Taylor [47, p. 488], a stationary ¢-mixing sequence is strongly ergodic.
Consequently, a strong law of large numbers holds for the sequence. As
a result, £y defined in Section 3.1 is still strongly convergent. Together
with the smoothness of the distribution function and its inverse mentioned
above, the strong consistency of the parameter estimator of 6 introduced in
Section 3.1 remains true. In fact, the Glivenko—Cantelli theorem continues
to hold, yielding the desired uniform convergence as before, so does the
weak convergence to the Brownian bridge process.

To illustrate further, we can follow the ideas presented in Section 3.3,
Section 3.4, and Section 3.5, with the modification of dependent noises.
For any x, consider Fi(x), the N-sample empirical distribution. Then, for
any compact set S C R, sup,cg |[Fn(z) = F(z)] — 0 w.p.1 as N — oo. To
explore the rates of convergence (or to study the scaled estimation errors),
for any z € R, write

Sk,ax = I{dkgz}a

denote
higo = Sk,x — F(l‘),

i

and define By (z) = V/N(Fy(z) — F(z)) as in (3.15). Then we can use
the techniques as in [8, p. 197] to show that By(-) converges weakly to a
Brownian bridge B(-), whose covariance is given by

EB(u)B(t) = Elhouhos] + > Elhouhis] + > Elhkuho.],
k=1 k=1

provided the mixing measure satisfies

Z kzqﬁé/g < 00.
k=0

With such a framework of strong convergence and asymptotic distributions,
we can proceed to the detailed studies as done in Sections 3.3-3.5.

There are no essential difficulties in applying the identification algorithms
under the ¢-mixing processes and/or other mixing processes as defined in
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[58]; see also [41]. Furthermore, we may even extend the results to certain
nonstationary processes as long as the underlying sequence verifies an er-
godicity condition, the dependence and the correlation are asymptotically
diminishing, and there is a limit function F'(-) together with its inverse F~!
such that both F and F~' are suitably smooth.

3.7 Proofs of Two Propositions

In this section, we provide a couple of technical complements. The proof
of Proposition 3.3 is essentially in [65]. The reader is also referred to
[19, 21, 84], among others, for additional reading. We adopt the usual defi-
nition that the distribution F(-) of a random variable is a right-continuous
function with a left-hand limit. Note that in [19], a distribution function is
defined to be left continuous, however.

Proof of Proposition 3.3

We use G(t—) and G(t+) to denote the limit from the left [lim, ;o G(2)]
and the limit from the right [lim, ;1o G(x)], respectively. By the strong
law of large numbers, for each fixed t € R,

Gn(t) — G(t) wp.land Gn(t—) — G(t—) w.p.l.
Let ¢ be the smallest real number ¢ that satisfies
Gt-)<k/j<G{t+)=G(t) for k=1,2,...,].
Then, the w.p.1 convergence implies that
Gn(tjx) — G(tjk) wp.land Gun(tjr—) — G(tjr—) w.p.l
Define

Jik ={weQ:Gn(tjr) = G(tjx) as N — oo},
J]Tk: = {u) eN: GN(tj,‘kf) — G(t]—,ki) as N — OO},
J J
Jj = ﬂ Jjps I = ﬂ I
k=1 k=1

The w.p.1 convergence implies that P(J;) = P(J;) =1 for all j.
Set

o0 o0
J=(J J-=(J;, I°=JnJ".
j=1 j=1
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We claim that P(J°) = 1. First consider J. Note that for each j, Jf, the
complement of .J;, has probability 0. Thus, for J¢ = |J5o, J¢

J=1"3>
=P(U ) =X P =
j=1 j=1
It follows that P(J¢) =0, and hence, P(J) = 1. Likewise, P(J~) = 1 and
P(J% =1.
Choose t and k such that t;, <t <t;41. Then
Gn(tjr) < Gu(t) < G(tjrra—),
G(tjr) < G(t) SG(tijrl )
1
Gtjp1=) = Gtjn) < =
J
Set
Xjn = max {|Gn(tjr) — Gtin)l, |Gn(tjp—) — Gltir—)}-
1<k<j
Then

Gy(t) - G(t) <GN(tjr1—) —G(tjx)
1
<GN(tjkr1—) — Gtjpe1—) + 7

1
< GN(tj,lc_) — G(tj)k—) + ;

Thus, for each t € R,
1
|IGn(t) = G(t)] < XN+ 7 (3.29)

Finally, let X = sup,cp |G~ (t)—G(t)|. Note that for each j, the definitions
of J; and J; ), imply that

Jj = {w €: max }
|G N (tj,6)—G(t),k)]|—0

and

J = {w cN: max }
J |G (=) =G (tj,6—)|—0

Then, the event J N J~ happens if and only if X; v — 0 for each j.
Moreover, if w € JNJ~, then w € {w: Xy — 0} by (3.29). Thus,

=P(JNJ )< PHw: Xy — 0}).

The desired result then follows. a
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Proof of Proposition 3.8

This section provides a proof of the weak convergence of a scaled sequence
of empirical processes. We will prove the assertion by carrying out the
following steps. In the first step, we show that G (+) is tight; in the second
step, we show the finite-dimensional distributions converge and identify the
limit process.

Step 1: Tightness. Note that t = G(t) = Eljz, <4 for each t € [0,1],
and that for each A > 0 and 0 < s < A, G(t + s) — G(t) = s. By the
independence of the sequence {Z}} and hence that of Iz, <4, we have

E|By(t+s) — By(t)]?
2

—_

N
f D Uizi<irsy = Iize<ty — 5)
k=1

E[(Iiz,<t+st — L{zo<ty)® = 2E(I{zy<trsy — L{zp<iy)s + 57

Mz

1
N

1
=s(l—s) <A.

b
Il

(3.30)
Thus,

. . 5 5 2 .
ilinohmj\?upE|BN(t +s)— Bny(t)|* = ianOA =0.
This together with the tightness criterion (see [53, p. 47] and also [55,
Chapter 7]) yields that §N() is tight.

Step 2: Convergence of finite-dimensional distributions. First, observe
that NG (t) represents the number of points among 71, ..., Zy satisfying
Z; < t. That is, NGn(t) is a frequency count. Let 0 = ¢y < t; < --- <
tr = 1 be an arbitrary partition of [0,1]. Then fori =1,...,k, NGn(t;) —
NG (ti—1) follow a multinomial distribution with parameters N and p; =
t;—t;_1. The well-known central limit theorem then implies that the vector-
valued sequence

B (t1) — EN(to)
~ By (ts) — Bn(t1)

By =

EN(fk) - EN(tkfl)

converges in distribution to a normal random vector. Let us examine its
ith component. We have for each i =1,... k,

~ ~ ~ 1
e;BN = By(ti) — BN(ti—1) = —=(NGn(t;) = NGn(ti—1) — Npi),

=
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where e; denotes the ith standard unit vector. It follows that egé N con-
verges in distribution to a normal random variable with mean 0 and vari-
ance p;(1—p;) and covariance —p;p;. Thus, Definition 3.6 and (3.17) imply
that the limit is BY(t;) — B(t;_1).

It is also easily seen that EBy (t) = 0fort € [0,1] and similarly to (3.30),
for s,t € [0,1] with s <,

Cov[Bn(t), Bn(s)] = E[Bn(t)By(s)]

E(liz,<ty — ) Uz,<sy — 5)

As a result, the limit of the covariance is also given by s(1 — t). Thus, the
desired Brownian bridge limit is obtained. a

3.8 Notes

The subject matter of this chapter is about empirical measures. An excel-
lent survey containing many results can be found in Shorack and Wellner
in [84]. Related work can also be found in [76]. Extensive studies on weak
convergence are contained in [8, 28, 55] and references therein. Related
results on almost sure convergence can also be found in [87].

The study for identification of systems with binary observations was
initiated in our work [111]. This line of research has been continued in
[108, 109, 110]. Subsequently, quantized observations are treated. In [104],
efficiency of empirical measure-based algorithms was established.

For some related but different identification algorithms such as binary
reinforcement and some applications, the reader is referred to [2, 13, 18, 27,
29, 33, 73, 119]. The main tools for stochastic analysis and identification
methodologies can be found in [8, 17, 30, 31, 55, 62, 76, 83].

When the disturbance has a finite support, i.e., the density fq(z) = 0,
x < —k or > Kk with a finite &, the corresponding F'(x) is not invertible
outside the interval [—k, k]. The results in this section are not applicable
if C — 6 & [—k, k]. Consequently, the identification capability of the binary
sensor will be reduced. In other words, it is possible that for a selected
input, sy is a constant (0 or 1) for all k; hence, no information is obtained.
One possible remedy for this situation is to add a dither to the sensor input.
Hence, assume the disturbance dj, contains two parts: di = d% + hj, where
d) is an i.i.d. disturbance with density fo and hy is an i.i.d. stochastic
dither, independent of d°, with density f5,. In this case, the density f4
of d is the convolution: f; = fy * fi. By choosing an appropriate f, fq4
will have a larger support and possess the desired properties for system
identification. Another approach is to combine deterministic and stochastic
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methods, which will be covered in Chapter 9. Furthermore, one may adapt
C to make C' — 6 € (—k, k). This is discussed in Chapter 14.



4

Estimation Error Bounds: Including
Unmodeled Dynamics

In Chapter 3, we derived convergent estimators of the system parameters
using binary-valued observations. Our aim here is to obtain further bounds
on estimation errors from unmodeled dynamics. In this book, unmodeled
dynamics are treated as a deterministic uncertainty which is unknown but
has a known bound in an appropriate space. Due to the coexistence of
deterministic uncertainty from unmodeled dynamics and stochastic distur-
bances, we are treating necessarily a mixed environment. Consequently,
estimation error characterization has a probabilistic measure that is com-
pounded with a worst-case scenario over unmodeled dynamics, an idea
introduced in our earlier work [101, 102].

In Section 4.1, we formulate system identification problems with binary-
valued observations and under mixed deterministic and stochastic uncer-
tainties. An identification error characterization is defined. Section 4.2 de-
rives upper bounds on estimation errors. Here one of the techniques used is
the large deviations type of upper bounds. Based on the bounds, we obtain
further properties of the estimation algorithms. Section 4.3 is devoted to
lower bounds on estimation errors. Lower bounds from normal distribu-
tions are used first. Then a class of identification problems is treated using
the central limit theorem and normal approximation techniques. The lower
bounds provide some basic understanding of the information contents and
complexity aspects of our identification problems.

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 4,
(© Springer Science+Business Media, LLC 2010
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4.1 Worst-Case Probabilistic Errors and Time

Complexity
Recall the linear system given in (3.5):
yk:Zazuk—z+dk:¢;€0+$;§5+ dka k:071a27"" (41)
i=0

where dj, and 6 satisfy Assumptions (A3.1) and (A3.2).

The following framework was introduced in [101, 102]. It treats un-
modeled dynamics as an unknown-but-bounded uncertainty. On the other
hand, random disturbances are stochastic processes. Consequently, a worst-
case probability measure is used to evaluate error bounds. For a given set
L(ko,u, N) of admissible estimates 8y of the true parameter 6, on the ba-
sis of N measurements on s starting at kg with input uy, and an error
tolerance level e, we define

Av(e)=inf  sup  inf sup P ([0n — 0] > 5) . (4.2)
lulloo SUmax kg On €L(ko,u,N) H§H1§775u

This is the optimal (over the input v and admissible estimate é\N) worst-
case (over 6 and kg) probability of errors larger than the given level e.
By considering the worst case of kg, we are dealing with a “persistent

identification” problem, a concept introduced in [97]. Then, for a given
confidence level a € [0, 1),

Ny(e) =min{N : Ay(e) < a} (4.3)

is the probabilistic time complexity. It is noted that if o = 0, N,(e) is
reduced to (modulo a set of probability measure 0) deterministic worst-
case time complexity for achieving estimation accuracy . We will derive
upper and lower bounds on Ay (g) and N, () in subsequent sections.

4.2 Upper Bounds on Estimation Errors and Time
Complexity

To derive an upper bound, we select a specific input, usually an ng-periodic
input of full rank. Under such an input, § =6 + [I,I,...]0 and the identi-
fication algorithm (3.10) will be used. We shall establish bounds on identi-
fication errors and time complexity for a finite N. For a fixed N > 0,

Oy —0 =05 (CL—Cn)— (0+][1,1,..]6)
= o (011 ~ (= (B + &)05)) (4.4)
= (1)61 (7) - CN) )
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where (y is defined in (3.10) and v = C1 — (9o + Bof). Since

x5 =6l < 125" 1 1llv = vl

where || - || is the l;-induced operator norm, for any 1 > 0,

~ ~ €1
P (HHN -0 > 61) <P (HCN | i ||¢1||I)
0

€1
v = vlloo > ———7
nol[® 11
o~ 1 {i} {i} €1
<P {|<Z—UI|Z_}
L:J " nol[ @5 11

-1

no
< N p (1l >51>.
<2 ('CN e

The inequality
i i £
o o) >

nol| 5 2
is equivalent to
o PRI I Y R ) — (4.5)

no|®g |1 nol|®g Iz

Note that C]{Vi} = F_l(gj{\;}). Since F'~1(-) is monotone,

i ‘ €1 {i} {i} €1
(oo — L o gl >F< L) e
N no|®g (|7 no|®g (|7
and
oty 1 o o (W‘} - 51) .
N nol|®g |1 N no|®g |1

It follows that

nog—1

P(’0N9’251> <§:p< v{}|_>
= nol| @5 *|I1
nofl

() (i} 51))
<N p > F n 48
Z ( N ( nol|®g "1 (48)

g i i €1
+ P(f{}gF(v{‘}—>).
— N nol|®g Iz

K2

For simplicity, we adopt the short-hand notation s{ i Sko+Ingi- Since
{d} is a sequence of i.i.d. random variables, for each 1=0,1,...,n0 — 1,
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{si{i}} is also a sequence of i.i.d. random variables with respect to {. Denote

the moment generating function of séi} by Gi(z) = F exp(zséi}) with z € R.
Let
gi(t) = infEeXp(z(sél} —t)) = inf exp(—2zt)G;(z).

By the definition of s{i}, Est = Folih. By the monotonicity of F'(-), we
0 0

have
7 (ol 4 51) S P (ol
( nol[ @5 |11 ( )
and
F <v{i} - 511> < F(olh).
no|[®q |11

Consequently, an application of Chernoft’s inequality ([83, p. 326]) yields

k

(@) (i) €1 )) ( ( (i) 51))
P > F n < (g n 149
(0= (s o)) S\ e ) @Y

and

k
i i €1 ; €1
o no|®5 ||z ' no|®g |z ”
.10

Combining (4.8), (4.9), and (4.10), we obtain the following upper bounds.

Theorem 4.1. For any 1 > 0,

P(‘éN—é) 261) < H., n, (4.11)
where
nofl
. €1 N . €1 N
How = 3 [(0:(0 4 gir)) + (0" = ) |
- z:; nol| @5 |11 ' nol| @5 |11

Corollary 4.2. For any e > g, > 0 with €, given in Assumption (A3.2),
we have

(a)
)‘N(f) < He—su,Na (412)

where Ay (¢) is defined in (4.2) and H._., v in Theorem 4.1.

(b)
No(e) <nomin{N : H._., n < a}. (4.13)
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Proof. To prove part (a), by Theorem 4.1 the selected input and the esti-
mate Oy defined in (3.10) guarantee that
P(llon — 0l = ) < P (lloy — 8l + 16— 0]}, > <)
P (Il =0l 2 e - )
S Ha—au,N~
Since this is valid for all ko and 6, (4.12) follows.
Now, for part (b),
No(e) =min{N : Any(e) < a}
<min{Nng : He_., v < a}

<nomin{N : H._., v < a},

which yields (4.13). O

4.3 Lower Bounds on Estimation Errors

To obtain lower bounds on the estimation error when the above full-rank

periodic input is used, we use a similar argument as that of the upper

bound case. _ R R R
From ‘1)0(0]\[ — 9) = vV — CN, we have H’U — CNHl S ||(I)0||[||9N — 9”1 In

view of (4.4), the independence of f}{\,i} for i =0,...,n9— 1 implies that for

any €1 > 0,
(o -1f-2)

> P(l[¢v —vlli > ex|[®ollr)

(A Lot i s el ol
m ‘C -v |ZT

nol

i p(gu > 218l (414

no

’n(] 1
it s p (o) e1]|Polls
(fN (” + -
H P 5{1} < F (ol = ‘51”(1)0”1 ]
< -

Our approach of obtaining the lower bounds involves two steps. First,
if the random variables are normally distributed, the lower bounds can

~

Oy — 0
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be obtained using an inequality in [30] together with the properties of a
normal distribution. The second step deals with the situation in which the
noises are not normal, but are approximately normal by the Barry—Esseen
estimate.

Assume that {d}} is a sequence of normally distributed random variables
with mean 0 and variance o2. Suppose that Z(z) is the distribution of the
standard normal random variable, i.e.,

2= [ s(cyic

— 00

where
1 ( xQ)
2(r) = —exp|——= ], —0 <z <.

V2T 2

It was shown in [30, Lemma 2, p. 175] that

<313 _ ;) 2(x) < 1—2Z(z) < %z(m), for z > 0. (4.15)

Since dj, is normally distributed with mean zero and variance o2, }{\?}

is also normally distributed with mean F(vi"}) and variance F(vi")(1 —
F(v{))/N. Therefore,

VN(ER - Fo))/\ [Pl - Fulih)

is normally distributed with mean 0 and variance 1. As a result, to obtain
the desired lower bounds using (4.14), for any £; > 0, it suffices to consider

P (fz{\?} >F (v{i} + 61”¢)O|1>)

no
and
(s < (o Sl8Y)
1o
Denote
VN (F (ol 4 2liZolr) _ piyfit
aj:&;r(*fl): ( ( - - ) - )
VEWI) (1 - F(ul))
Then

i ; D
P <§}{V} >F <y{l} + 451””00”1 )

. ( VN - F) a+> .
VEEI (I - F) ~
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Therefore, by (4.15),

) _ P
P (51{;} > F (v{z} 4 el 00||I)>

=1-2Z(a) . L (4.16)
) ()

Likewise, denote

no

VE@I (1 = Foli))

& = (o) =

VN (B (o1} - lfalr)  putoh)

Note that &; (1) < 0. We obtain

: , ®
P (51{;} <F (vm ~ald OonI))

=1-2Z(-a;) (4.17)

Ly (B2,

Combining (4.16) and (4.17), we obtain the following lower bounds.

Theorem 4.3. For anye; > 0,
P(||ox — 0] > €1)
”ﬁl 1 < 1 >3 @] ()2
— — e 2
Ty V2r ( 1) \& (e1)
no— 1 ~— 2
1 (& (1)
- — ez .
H ( €1) )

V2 a; (

Furthermore, we also obtain the following corollary with e; = ¢ + &,,.

Corollary 4.4. Setting e; = € + &, in Theorem 4.3, we have
P(|[6x = 6][1 > & + )

nﬁl Nom ( : ( : )> o
—_ e 2
~+
i=0 i (e+ew) a; (e +eu)
1 (& (et+eu))?
+ | I (1 + 77)6_ 2 ) .

V2ma; (e +eu
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Lower Bounds Based on Asymptotic Normality

The idea here is to approximate the underlying distribution by a normal
random variable. It is easily seen that

S YN - FW))
Y VRO -FO®))
converges in distribution to the standard normal random variable. By virtue

of the Barry—Esseen estimate [31, Theorem 1, p. 542], the following lemma
is in force.

Lemma 4.5. |P(p}{$} <2)—P(Z <2)| < Ay, where Ay = O(1/v/N) as
N — oo and Z is the standard normal random variable.

Theorem 4.6. The following lower bounds hold:

P(||on — 0|1 > e +<4)

”i_ll < 1 < 1 )3> G etew)?
— e 2
= /o ~F
i=0 i (e +eu) a; (e +eu)
1 (@] (eteu)?)
+H<1+ )e—2) + Ay,

V2ma; (e +eu

where Ay = O(1/V/N) as N — co.

Proof. Note that by Lemma 4.5,

P <£J{\;} >F <,U{z‘} + (5 +5u)||(1)0|1>)

no
=P} > af (e +eu))
> P(Z>a(e+ey) — An.

no

Similarly,

=P(p {}<a (e4¢4))
>P(Z <a; (e+eu) — An.

Using the estimates of lower bounds as in Theorem 4.3 for the normal
random variable Z, the desired result then follows. |

4.4 Notes

This chapter is based on our work [111], which initiated the work on identi-
fication with binary-valued observations. The main focus of this chapter is
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on the derivation of the upper and lower bounds of estimation errors, which
were also obtained in [111]. The framework for combining stochastic and
deterministic approaches for identification was introduced in [101, 102]. For
some related but different identification algorithms, we refer the reader to
[2, 13, 18, 27, 29, 33, 38, 73, 96, 119] and references therein.



D

Rational Systems

The systems in Chapters 3 and 4 are finite impulse-response models. Due to
nonlinearity in output observations, switching or nonsmooth nonlinearity
enters the regressor for rational models. A common technique for solving
this problem is to use the methods of nonlinear filtering. One difficulty of us-
ing such nonlinear filtering is that it normally leads to infinite-dimensional
filters. To overcome this difficulty, a two-step identification procedure is
introduced that employs periodic signals, empirical measures, and identifi-
ability features so that rational models can be identified without resorting
to complicated nonlinear search algorithms. Identification errors and input
design are examined in a stochastic information framework.

This chapter begins with a description of the problems in Section 5.1.
Our development starts in Section 5.2 with estimation of plant outputs.
Section 5.3 establishes the identifiability of plant parameters. A basic prop-
erty of rational systems is established. It shows that if the input is periodic
and full rank, system parameters are uniquely determined by its periodic
outputs. Consequently, under such inputs, the convergence of parameter
estimates can be established when the convergence results of Section 5.2
are utilized.

5.1 Preliminaries
Consider the system
yr = G(Q)uk + di, = xp + di, (5.1)

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 5,
(© Springer Science+Business Media, LLC 2010
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which is in an output error form. Here ¢ is the one-step backward shift
operator qup = uk—1; {dr} is a sequence of random sensor noises; xj =
G(q)uy is the noise-free output of the system; G(gq) is a stable rational
function of ¢:

B(q) big+ -+ bnyq™

D) = T4~ T (gt + amg™)

The observation {yx} is measured by a binary-valued sensor of threshold
C > 0, and the parameters

0= [al,...,ano,bh...,bno]’

are to be identified.
For system identification, the system (5.1) is commonly expressed in its
regression form

e = AQ)yr + B(@)ur + (1 — A(q))dy, = V40 + di, (5.2)

where

¢k = [ykflv ey Yk—ngs UWk—1, - - - aukf’no]/a

and dj, = (1 — A(q))ds. The sequence {dj,} may not be independent even
if {dk} is.

Most identification algorithms, especially recursive ones, have been de-
veloped from the observation structure (5.2). Direct application of this
structure in our problem encounters a daunting difficulty since y; is not
directly measured. Using sy in this structure introduces nonlinearities that
make it more difficult to design feasible algorithms or to establish their
fundamental properties such as convergence and accuracy. In addition, use
of the indicator function makes the problem nonsmooth.

In this chapter, we consider a two-step approach:

(i) First, xy in (5.1) is estimated on the basis of sy;

(ii) € is identified from the input uj and the estimated xj, using the
structure (5.2).

The first step is accomplished by using periodic inputs and empirical mea-
sures. The second step is validated by using identifiability arguments and
computed by recursive algorithms. Convergence of the algorithms will be
derived.

5.2 Estimation of z;

To estimate x, select up to be 2ng-periodic. Then the noise-free output
2r = G(q)ug is also 2ng-periodic, after a short transient duration. Since
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the system is assumed to be stable, all transient modes decay exponen-
tially, much faster than the convergence rates of empirical measures. As a
consequence, their impact is negligible and will be ignored in the analy-
sis. Hence, xj401n, = x;, for any positive integer [. The 2n¢-periodic se-
quence {x} is determined entirely by its first 2ny unknown real numbers
At =1, 2n0;

=~V j=1,... 2n0; (5:3)

and T' = [y11} ... 41270}]) are to be estimated. For each j = 1,...,2no,
the observations can be expressed as

Yjt+2ine = Tj+2ine + dj42in, = SR djtoin,, 1=0,1,... (5.4)

Note that (5.4) indicates that for a fixed j, 1/} is an unknown constant,
and empirical measures can be calculated with respect to the index [. Let
the observation length be 2ny/N for some positive integer N. For a given
j=1,...,2nq, define

_ 1 V-1
J{\?} - N Z Sj+2lng - (5.5)
1=0

The event {sj42im, = 1} = {y;+2in, < C} is the same as that of {d; 2, <
C -~ }}. Then f}{\f} is precisely the value of the N-sample empirical dis-
tribution Fiy(z) of the noise d at z = C' — 1}, The well-known Glivenko-

Cantelli theorem presented in Chapter 3 guarantees the convergence of 51{3} ;

see Theorem 3.2 and Theorem 3.10.

We note that the pointwise convergence of Fi(z) at z = C' — b G =
1,...,2ng, will suffice for our purpose. To proceed, we first construct an
estimate of 417}, which will then be used to identify the system parameter
6. Since F'(-) is invertible and known, we define

W =C =Y. (56)
Theorem 5.1. Under Assumption (A3.1),
%{Vj} — AU wplas N — .

Proof. By Theorem 3.2, as N — o0,
1{\;} — F(C =~ wop.1.

Hence, the continuity of F~1(-) implies that F~!(Fy(C—y11})) — ¢ —~{i}
w.p.1. Therefore, _

FU el - ¢ —4U wp,
or, equivalently, C' — F_l(ﬁ}{\?}) — AUt wop.l. O

Example 5.2. Consider the case v} = 2.1: y;, = 2.1 + d;, and the sensor
threshold C' = 3.5. The disturbance is uniformly distributed in [-2,2].
Figure 5.1 shows estimates of 417} as a function of sample sizes.
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FIGURE 5.1. Convergence of Estimates of v/}

5.3 Estimation of Parameter 6

Under a sequence of periodic inputs {uy}, the one-to-one mapping between
0 and the periodic output xj, of the system G will first be established. This
relationship will be used to derive an estimate of 6 from that of xy.

5.3.1 Parameter Identifiability

Recall that the noise-free system output is

big + -+ buyg™

xp = G(Q)ug

= uk}
L—(a1q+ -+ an,q™)
or in a regression form
Tp = ¢.0, (5.7)
where
¢k? = [mkflu AR 7xk7’n07uk3717 ey ukfno]/7

0= [al,. .. ,ano,bl,. .. 7bno]/-
Then under a 2ng-periodic input, the noise-free output x and system par-

ameters @ are related by X = ®0 with

X = [xkoa e 7xko+2no—1]/7

(5.8)
o= [¢k07 o ,¢k0+2n071]/~
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Apparently, if ® is full rank, then there is a one-to-one correspondence
between X and 6.

Since ® contains both input uy and output =y, in general, the invertibility
of ® depends on both uy and xj, hence on the true (but unknown) plant
G(q). Furthermore, the invertibility may also vary with the starting time
ko. However, it will be shown that such complications dissipate when wy, is
2ng-periodic.

Theorem 5.3. Suppose that the pair D(q) = 1 — A(q) and B(q) are co-
prime. If uy is 2ng-periodic and full rank, then

(a) @ given by (5.8) is invertible for all ko;

(b) [|@~ Y| is independent of kg, where || - || is the largest singular value.
Hence, = ||®71|| < oo is a constant for all ko.

Proof. (a) The proof will follow from certain arguments of identifiability.
The true plant G(q) is of order ng with transfer function

big+---+bnyg™ _ Blg)

G(q) = ,
@ L—aiqg—--—anq™ D(q)

where D(q) and B(q) are coprime polynomials. The observation equation
is X = ®0. Note that @ is invertible if and only if # can be uniquely
determined from the observation equation. Assume that there exists an-
other ngth-order system G(q) = B(q)/D(q), with D and B coprime and
5(0) = 1, also satisfying the observation. In particular, 7, = (éu)k = Ty,
for k =1,...,2ng. Define

Afg) = Glg) ~ Gig) = PO LETODD - 42

where R(q) is a polynomial of order 2ng and N(gq) a polynomial of order
277,0 —1.

For the given 2ng-periodic input w, by hypothesis we have hy = (Au), =
0, k=1,...,2n¢. It follows that

2TL[]

~ 1 )
Hw)=—— hre @k =0.
(w) o ; ke

On the other hand, by frequency-domain analysis,

H(w) = A(e)U(w) + Q(w),

where
1 21’Lo

\/T E ukefzwk:
T
O k=1

Uw) =
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and Q(w) = 0, for w = 27j/(2n9), 5 = 1,...,2n9. By the hypothesis,
U(w) #0, for w =27j/(2ng), j =1,...,2n9. Hence,

A(e™) =0, for w=2mj/(2n0), j=1,...,2n.

However, since N(q) is of order 2ng — 1, if A # 0, A(e™) can have a

maximum of 2no— 1 finite zeros. Consequently, A(q) = 0, i.e., G(q) = G(q).
Now, this equality, together with the coprimeness of G(g) and G (¢), implies
that there exists a constant ¢ for which B(q) = ¢B(q) and D(q) = ¢D(q).
Finally, D(0) = D(0) = 1 implies ¢ = 1. Therefore, B(q) = B(q), D(q) =
E(q) Namely, B(g) and D(q), or equivalently 6, are uniquely determined
by the observation equation.

(b) For ® given in (5.8), to emphasize the dependence of ® on kg, we
write it as ® (ko). To show that ||®~1(ko)]| is independent of kg, we observe
that since both uy and xj are 2ng-periodic, ®(kg 4+ 1) = J®(ko), where

0 I(2n0—1)><(2ng—1)
1 0

J =

is a (2ng) x (2np) unitary matrix obtained by permuting the rows of the
identity matrix. As a result,

[0 (ko)ll = 7@ (ko + Dl = [|©7" (ko + 1)
since the norm || - || is unitary-invariant. ]

Example 5.4. Suppose that the true system has the transfer function
G(p) = (¢+0.5¢%)/(1 — 0.5 +0.2¢°). Hence, the true plant has the regres-
sion model

T = 0.525-1 — 02252 + up—1 + 0.5up_2.

Since the order of the system is ng = 2, we select the input to be 4-periodic
with u; = 1,us = —0.2,u3 = 1.5,u4 = —0.1. For a selected ko = 20,
—1.4884 —0.6889 —0.1000 1.5000
—1.2564 —1.4884 1.0000 —0.1000
—1.2805 —1.2564 —0.2000 1.0000
—0.6890 —1.2805 1.5000 —0.2000

—0.8079 —1.9384 1.3004 1.4118
1.0345  0.7749 —1.6066 —0.6619
0.5624 —0.4417 -0.7069 0.9044
0.3776  —1.5969  0.5053 1.1572
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and ||®~ 1| = 3.8708. It can be verified that for different ko, ® will be
different only by permutation of its rows. Consequently, ||®~1|| = 3.8708
for all kg.

5.3.2 Identification Algorithms and Convergence Analysis

For each j =1,...,2ng, the estimate ﬁ]{\f} of 417} can be written as

%{Vj} =~Ut 4 e}{é’}7
where, by Theorem 5.1, ey’ — 0 w.p.1 as N — oo.

Define an estimated 2ng-periodic output sequence of G(q) by periodic
extension

{7}
N

Bjvan, = 8 =N, (5.9)
forj=1,...,2ngand Il =1,...,N — 1. Then

= — {7} S
Tjtoing = Tjt2in, €5, J=1,...,2n0.

To estimate the parameter 0, we use Ty in place of z; in (5.7),
Zr = OO,
where ggk = [Th—1,- s Thongy Uk—1, - - - » Uf—ng) - Then
Xy =dnby (5.10)
for the estimated system, where

XN = [Thos- - > Thot2ne—1]"s
DN = [Prg, - s Prot2no—1]'-
Since C/I;Q\,(/I; n is invertible w.p.1, the estimate §N is calculated from
Oy = (DOy) "Dy Xy wp.l. (5.11)
Since @y is a square matrix, one may also write Oy = @Nl)?N, but (5.11)
is the standard least-squares expression. We proceed to establish the con-

vergence of Oy to 6.

Theorem 5.5. Suppose that D(q) and B(q) are coprime. If {uy} is 2no-
periodic and full rank, then

§N—>9 w.p.1 as N — oo.
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{5}

Proof. From T {oin, = Tj1oim, + €5, (5.10) can be expressed as

XN+EN:((I)N+§(EN))§N, (5.12)

where both Ex and ¢(Ey) are perturbation terms, Exy — 0 w.p.1 as N —
oo, and ¢(+) is a continuous function of its argument satisfying ¢(En) — 0
as Eny — 0.

Since ®x has a bounded inverse and ¢(En) — 0, w.p.1, & + ¢(En) is
invertible w.p.1 for sufficiently large N. It follows that for sufficiently large
N, by (5.12),

~

This implies that

Oy = (PyOy + Pyc(En)) NPy Xy + Py EN)
— ('®)'d'X =0

w.p.1 as N — oo. O

5.4  Notes

This chapter is a continuation of the early chapters by generalizing the
simpler FIR models to rational systems. It is based on our work [108]. The
idea of persistent identification, which considers worst-case identification
errors over all possible starting times, can be found in [97]. When sensors
are nonlinear and nonsmooth such as the switching sensors investigated
in this book, system identification for plants in ARMA structures usually
becomes difficult, due to the lack of constructive and convergent identifi-
cation algorithms. Our two-step approach employs the periodic signals to
avoid this difficulty.
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Quantized Identification and
Asymptotic Efficiency

Up to this point, we have been treating binary-valued observations. The
fundamental principles and basic algorithms for binary-valued observations
can be modified to handle quantized observations as well. One way to under-
stand the connection is to view a quantized observation as a vector-valued
binary observation in which each vector component represents the output
of one threshold, which is a binary-valued sensor. The dimension of the
vector is the number of the thresholds in the quantized sensor.

However, since a binary-valued sensor is already sufficient for achiev-
ing strong convergence and mean-square convergence for the parameter
estimates, and weak convergence of the centered and scaled estimation er-
rors, it is natural to ask: Why do we need quantized observations? What
benefits can be gained from using more complicated sensors? To answer
these questions, we study the efficiency issue that is characterized by the
Cramér-Rao (CR) lower bounds. We are seeking algorithms that utilize all
statistical information in the data about the unknown parameters, in the
sense that they achieve asymptotically the best convergence rates given by
the CR lower bound. Consequently, the CR lower bounds become a charac-
terization of the system complexity in this problem. Comparisons of such
complexities among sensors of different thresholds permit us to answer the
above questions rigorously and completely.

Section 6.1 begins with basic identification algorithms and their con-
vergence properties. To utilize information from all thresholds collabora-
tively, Section 6.2 introduces an algorithm named by the authors as the
quasi-convex combination estimator (QCCE). Expressions for identifica-
tion errors are derived. Section 6.3 develops some important expressions of

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 6,
(© Springer Science+Business Media, LLC 2010
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identification error covariances that are essential for deriving the efficiency
of the optimal QCCE algorithms. The main results of this chapter are con-
tained in Section 6.4, in which the asymptotic efficiency of the optimal
QCCE is established.

6.1 Basic Algorithms and Convergence

Consider a single-input—single-output, linear, time-invariant, stable, discrete-
time system G given by

yr = Gug +di, k=1,2,..., (6.1)

where wy is the input, dj is the disturbance, and G is either a rational
transfer function or an FIR (finite impulse response) system, or in the
simplest case, a gain. The output y; is measured by a sensor of mg thresh-
olds —oo < (1 < -+ < Oy, < oo. The sensor is represented by a set of
myg indicator functions s = [sil} SIEmO}]’, where s,?}
1= 17 .., Mo.

First, consider the simplest case of identifying a constant 6:

gee ey

= I{foo<yk§Ci}7

yk:9+dk~

Under Assumption (A3.1), {di} is a sequence of i.i.d. random variables

with distribution function F'(-). Thus, for each threshold Cj, {s,{:}} is also
an i.i.d. sequence. Then

pi = B(s{) = F(C; — 0) := Fi(0).

Since F;(0) is invertible, we denote its inverse by G;(-), and hence G;(p;) =
0. Define

N-1
i 1 i i i
V=g Xt o =aued).
k=0

By virtue of the results in Chapter 3, 9}{\;} is asymptotically unbiased. Let

9]{3}7 1 =1,...,mg, be mgy asymptotically unbiased estimators of 8 based
on samples of size N. Denote

on =07, ..o,

el =0l — o,

eN = [6}{\,}}7 ey ejivm(]}]l,

1=[1,1,...,1] € R™.
Then ey = On — 01. Define

VN(O) = EBNGIN. (62)
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Note that Fey — 0 as N — oo, and that Vy(0) is a covariance matrix
of ey that is positive semidefinite. Although the calculation of Vi (6) may
be cumbersome, the following asymptotic result shows that Vy(6) can be
approximated by a computable function.

From p; = F;(0), define

hi(8) = OF(8) /6.

Then
9G(pi)/Opi = 1/hi(0).
Denote
p= [pla cee apmo}/a
h(0) = [h1(0), ..., hm,(0)], (6.3)
G(p) = [Gl(pl)v ceey Gmo (pmo)]/a
and
Pr P P
pPr p2 ... P2
M= ,
(6.4)
P1 P2 ... Pmg
U = dia ( 1
ENB(0) " Ty (0)
Theorem 6.1. As N — oo,
NVN(0) — UM — pp')U := ¥ (). (6.5)

Proof. As mentioned in Remark 3.11, the weak convergence of By(-) and
the Skorohod representation (without changing notations) enable us to as-

sume that By(-) — B%(:) w.p.1. Let &y = | ]{Vl}, ce ]{Vmo}]’. Consider
ey =0On — 01 =G(¢n) — G(p).
By Theorem 3.12,
T = VNl = vn(Gi(el) - Gilp)
converges to

T}{\;} -l = MBO(U{l}) _ B2 (vt")

——— w.p.las N . .
op; (@) w.p.las N — 0. (6.6)
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As a result, ¥ = U(B)" with

T =[x, .. ylmely,
B° = [B%(vi™), ..., BO(vtmlY,

U [8G1(p1) aGmo (pmo)}/
8}71 ’ ’ apmo

It follows from Theorem 3.12 that

EYNYyN — EUBY(B°)'U

and
P1— p% P1—pip2 ... P17 PiPmg
_ —p2 _
EBO(BO)’ P .P1P2 P2 —P3 <o P2 ].32me
PL = PmoP1 P2 — PmoP2 -~ Pmo — Ping
=M —pp".
Therefore,
EYNYy — U(M — pp)U.
The proof of the theorem is thus completed. a

The covariance in Theorem 6.1 reflects identification errors from each
threshold and their correlations. However, it does not consider the unique
feature here that all estimates are for the same parameter . Combining
these estimates will eventually lead to an efficient algorithm.

6.2 Quasi-Convex Combination Estimators

(QCCE)

Define 8 = [31,. .., Bm,) such that 51 + -+ + B, = 1. One can construct
an estimator 6y of 6 by

mo )
v = 60§ = 3On. (6.7)
i=1

Oy is called a quasi-convex combination estimator (QCCE). The term “quasi-

convex” is used since (3; need not be nonnegative. Since 0}{\;} is asymptoti-
cally unbiased,

Eby =B EONy — B0l =0 as N — oc.
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Hence, 0 ~ is an asymptotically unbiased estimate of 6. Moreover, the vari-
ance of the estimation error 0 — 6 is given by

7% =E(B'0n—0)?=E@6ey—p301)?
= ' Eeneyf = 'Vn(0)5.

That is, the variance is in a quadratic form with respect to the vector .
The estimator that minimizes &4 is called the optimal quasi-convex com-

bination estimator (optimal QCCE), which is obtained from

0% = min 7% = min B'Vyx(0)5. (6.8)
8,8 1=1 B,6'1=1
Theorem 6.2. Under Assumption (A3.1) and assuming Vi (0) is positive
definite, the optimal QCCE can be obtained by choosing

vyt o~

ﬂ* = W7 On = (ﬁ*) ®Na (6-9)

and the minimal variance is

1

T (6.10)

ox =

Proof. The estimator that solves (6.8) is in fact the Gauss-Markov esti-
mator [64, p. 84] (linear minimum variance unbiased estimator) and (6.9)
follows directly. For an elementary derivation, one defines the Hamiltonian

where )\ is a Lagrange multiplier. Using standard techniques in optimization
(see [64, Chapter 10]) yields the stationary point (A\*,5*) of H(3, \) with
M= 2/(1I'Vy'(0)1) and B* given in (6.9). It can be verified that the
stationary point is indeed a minimum. Substituting the above solutions
into &3;, we obtain the optimal variance as in (6.10). O

Remark 6.3. The optimal QCCE naturally gives more weights on the
thresholds that provide more accurate information. To gain insights, sup-

pose hypothetically that the estimators 9}{\;} , 1 =1,...,mg, are indepen-
dent. Then Vy is diagonal: Vy = diag(vk,...,vN°). It follows that the
optimal weighting is

[(op) - (o)~

(op)H - (o)

BN = (6.11)

In other words, the estimators with smaller variances will be more heavily
weighted.
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6.3 Alternative Covariance Expressions of Optimal

QCCEs

Recall from Section 2.2 that Zéii} =Iic,_<y<ci), 0 =1,...,mg + 1, with
Co = —o0 and si(mo + 1) = I{c,, <y<oco}- Let

i = P{gf} =1} =P{Ci_1 < yx < C;}
— F(C; — 0) — F(Ci_y — §) := Fy(6).
Define

(o) = 2100

The following relationships between ’p},?z,- and p;, h; in (6.3) can be easily
established:

=—f(Ci=0)+ f(Cia = 0).

mo+1 mo+1

d bi=1, ZR‘ZQ
i=1

i=1

J J
pj:Zﬁi, hjzzhivj:]-v"'7m03
=1

P1=D1, Pi=DPi—DPi-1,i=2,...,my,

ﬁmo+1 =1 — Pmo-

Denote
5(9) = [?’517 cee 7ﬁm0]l7
U(0) = diag(1/h1, ..., 1/hmy),
M(0) = diag(P1, - - - » Pimg )
and

U(0) =U(M — pp)U. (6.12)

For notational simplicity, we suppress the 6 dependence in the expressions.
Assume that p; # 0,7 =1,...,mp + 1. If p; = 0, the threshold C; can be
eliminated since the interval (C;_q,C;] contains no useful information on
f. Then, M is invertible. Let

=M/?= diag( \/>17~-~7\/ﬁm0)~

We now prove an important lemma that will be essential for establishing
the efficiency of the optimal QCCE algorithms in the next section.

mo+1
Lemma 6.4. 1’011 = Z h2 | p;.

i=1
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Proof. Note that
vl = (O(W - pp)0)
= (WO) "I - Wl gp W)L (Ow) !

By the well-known matrix inversion lemma ([62, p. 306, eq. (11.10)]),

N N W11 —1
(T— Wiyt = VPPV
1M
Observe that
mo
1 —ﬁM_lﬁ: 1-—- Zﬁz = 2’5mo+17
i=1 ~ ~
ST =1 (77T —1 = hy Bme 17 <ex~
FWLOW) 'L = [V, . «/pmo[\f : } =3 b,
mo i=1
and _
_ o T2
rwo)row) =Y =L
i=1 11
Consequently,
VU1 = 1/(UW? - pp)U) 1
=1'(WO) (I =W W)~ (OW)
mo h2 mo h
_ Z + (Zz 1 ) )
— pz pmo+1
However, from Y27 5, = 1, we have
moz-‘rlﬁ- B mo+1 8{0} o
i=1 i=1 09
OF g1 = — 37 hy. Tt follows that
(i ha)® h?no-&-l
ﬁm,0+1 pmg—‘rl
Therefore,
_ mo+1 712
1wty = =, (6.13)
im1 L1
which completes the proof. a

We have introduced ¥ to provide a convenient way of expressing the
CR lower bound in the next section. Next, we establish the connection
between U in (6.12) and ¥ in (6.5). Denote h = [h1, ..., hm,]’, and refer to
(6.3)-(6.5) for related expressions.
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Lemma 6.5. 1’01 = 1'U~'1.
Proof. First, note that
1O = h/(M —pp') " h,
U1 ="M —pp) "he

Let V7 be the matrix

1 -1 -1
0 1 0
‘/1 = )
0 O 1
which is formed by subtracting columns ¢ = 2, ..., mg from the first column

of the identity matrix. Then,
R (M —pp' )~ h = W'V (V] MVy — Vpp' Vi)~ V/h.

It is easy to verify that

, 0 po—p1 ... p2—p1
Vlelz . . = My,
0 p2—p1 o Pmy—P1

Vllp = [p17p2 —P1y--- ’pnlo *pl]/ = Wla
Vllh = [hlahQ - hl?"'ahmo - hl], = H1~
Hence,
VU = Hi(My — Wi W) H.

This process can be repeated, but restricting to the lower right (mg —
1) x (mg — 1) submatrix of Mj. In other words, using

10 0 ... o0
01 -1 ... —1
Va=l00 1 ... 0
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we obtain
VO = HyVa(Vy My Vo — Va Wi Wi Vo)~ Vg Hy
= Hy(My — Wy W3) H.

After (mg — 1) such elementary operations, we obtain

P1 0 0 0
0 P2 — P1 0 0

Mp,_1=| 0 0  p3s—p2 ... 0 =M,
0 0 0 oo Pmg — Pmo—1 |

Wmofl = [P1,p2 —P1;---5Pmg —ngfﬂ/ :15»

Hypy—1 = [h1,hy = ha, .o iy = By —1]' = h,
since p1 = p1, Pi = Pi — Pi—1, © = 2,..., mg. Consequently,

1O =n' (M —pp) th =101

6.4 Cramér—Rao Lower Bounds and Asymptotic
Efficiency of the Optimal QCCE

We first recall the notion of efficiency from estimation theory. Suppose
that Xi,..., Xy is a random sample of size N from a distribution with
probability density function f(x;1), where 9 is an unknown parameter.

For two unbiased estimators 9J; of 9, with E@f < oo (i =1,2), we say that
¥ is more efficient than ¢, if the relative efficiency effy (¢ |d2) < 1, where

o 0
effy(91]92) = Varﬂi(j)~
vary (92)

Let 0 = 9(X1,...,X,,) be an unbiased estimator of ¢. Under certain reg-
ularity conditions (that are usually fulfilled for the identification problems
we are working with), the well-known Cramér—-Rao (CR) bound states that
the variance 0125 of the estimator 9 is bounded below by

1

= NE[(0/09)F(X: )]

o (6.14)

)N

75
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We say that an estimator ¥ is efficient ~or most efficient if the CR bound
is attained. For any unblabed ebtlmator 01, the efficiency of the estlmator
is defined as eﬁg(ﬂl\ﬂ) where ¥ is an efficient estimator. An estimator 9,
with sample size N is asymptotically efficient if

(1) 31 is at least asymptotically unbiased in the sense that Eﬁl — 1 as
N — oo, and

(i) limy effy(9:1]9) = 1.

For further discussion on related issues, we refer the reader to 78, Section
8.5] and the references therein.

Let E]{;} = ]i, kN 1 fs”lg g , which is the sample relative frequency of yj
taking values in (C;_1,C;]. In the statement of the following lemma, we
note that information contained in {sj} is the same as that in {5;}.

Lemma 6.6. The CR lower bound for estimating 6 based on observations
of {sk} is
mo+1 ’BQ 1
o2, (N, mg) = (N Tl) . (6.15)
= Pi
Proof. Augment sj to s.; = [s},,1]’, where the added element represents
1 = P{—00 < yx < oo}. Let x;, € R™*! be some possible sample values

of sqk. Noting the i.i.d. assumption, the likelihood function of s41, ..., SN
taking values x1, ..., 2N, conditioned on 6, is given by
Ux1,...,xn;0) = P{Sq1 = T1,...,8.N = zN;0}
= H P{Sak = l‘k;e}.
k=1
Due to the sensor structure, 3, always takes the form of [0,...,0,1,1,...,1]".

Let ig(k) be the index of the first 1 in xj. Then
P{sax = xp; 0} = P{Sk(io(k)) = 1;0} = Pig )

Hence,
N
E(mh...,xN;ﬁ) = Hﬁzo(k) (616)

Replace the particular realizations zj by their corresponding random
elements v, and denote the resulting quantity by ¢ = £(v1,...,vn;6).
Note that ¢ is random by its definition. In (6.16), for a given 4, ig(k) = 7 if

and only if 3”,{;} = 1. Consequently, for a given sample path, the number of

occurrences of a particular p; in (6.16) is fcv 1 fsi = gj{\f}N. As a result,
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by grouping all occurrences of p; in (6.16), we have

mo+1 .

= 1] mi v ).

i=1

Consequently, log¢ = N ZmOH & 1o p;, and
810g€ mot! 1~
=N Z fzél hi,
0%log ¢ o 1 0%p;
=N —hZ ——.
q =N 2 8 [ S
Since 7! p; = 1, we have
£} 8251 = 0

; 062 ’

=1
As a result,

]’o} 802 & 802 S
Hence,
pOlogt "R
062 L~ p;
i=1

The CR lower bound is then given by

0%log ¢\ —1 motl e 1

2 o _ 7
o2, (N, mg) = f(E o ) - (N ; E) . (6.17)
O

Recall that from Theorem 6.2, the variance of the optimal QCCE is

0'2 = 71
N vt

One of the main results of this chapter is the following theorem, which
reveals that the optimal QCCE is asymptotically efficient.

Theorem 6.7. The optimal QCCE is asymptotically efficient in the sense
that
No3 — No2,(N,mg) — 0 as N — co.

7
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Proof. By Theorems 6.1 and 6.2, the variance of the optimal QCCE sat-
isfies

TNV (9)1
1

— 71,\1171(0)1 as N — oo,

where W~1(0) is the limit of N~V (). On the other hand, by Lemma 6.6,

mo+1 77/2 1
3

NoZ (N,mo) = ( = (6.18)
i1 Pi
Now, Lemmas 6.4 and 6.5 yield
mo+1 792
[y
et = -,
i=1
which leads to the desired result. a

Remark 6.8. Expression (6.18) delineates the contribution of each sensor
interval (C;_1,C;] to the reduction of identification errors as Ef (0)/pi(0).
The smaller the sensitivity Ef /Di, the less useful is the threshold interval
(Ci—1,C;] in error reduction. This may be used as a guide in deciding
if increasing the quantization accuracy (that is, adding more thresholds)
is worthwhile. Furthermore, the quantity Z?;Olﬂ E?/@ can be used for
threshold selection.

A numerically less complex implementation of the optimal QCCE algo-
rithm is to use the sample mean and sample covariance in place of 6 and
V. From the estimates {©,; = G(§;),j =1,..., N}, we compute its arith-
metic average O = Z;V:1 ©;/N. Since Oy is asymptotically unbiased, by
elementary analysis, we also have Zj\;l E©;/N — 61 as N — oo. This
leads to the following algorithm:

N
@N = Z@J/Nv
j=1

N
~ 1 _ _
Vy = (0,-0x)(0, - 6x)
N Nf1j:1(f ~)(©; = On)', (6.19)
Vit
BN_ //I\\/'_l )
Vgt

On = (Bn) On.
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This algorithm can be written recursively as

— — 1 - C)
Ony =On_1 — N®N71 + WN»
(6.20)
5o _ D > (On —OnN)(On — On)’
VN =Vn_1 N 1VN71+ N1
It can be shown that
Vy — Vn(0) — 0, ‘7]\71 ~Vy'(0) — 0, as N — o0. (6.21)

If we work with the implementable estimates defined in (6.19), we can
define 5% = 1/(1'Vy 1), and obtain the following result.

Corollary 6.9. For the estimators given in (6.19),

NG% — No2, (N,mg) — 0 as N — co.

Proof. By virtue of Theorem 6.7, it suffices to show that No3, — No3 — 0
as N — oo. In fact, a simple calculation shows that

1 1 Uyt -vyhe

UVt UV (V) (V)

—0 as N —oo. (6.22)

Hence, the result follows. a

6.5 Notes

This chapter introduces the optimal quasi-convex combination estimators
and establishes their asymptotic efficiency. These optimality results lay a
foundation in which complexity issues in system identification with quan-
tized observations can be rigorously investigated. This chapter follows [104].

Space complexity (the number of intervals in quantization, or the word
length of each measurement) is a relatively new paradigm in system iden-
tification. Traditional quantization uses uniform quantization intervals and
ubiquitously employs quantization errors in analysis. However, when the
signal range is large or even unbounded, such uniform quantization suffers
from high or infinite space complexity. The results of this chapter provide a
foundation to evaluate if finite quantization levels are sufficient. Studies of
the impact of quantization errors can also be conducted in a worst-case or
probabilistic framework, depending on how quantization errors are modeled
[1, 2, 39, 34, 80].
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Input Design for Identification in
Connected Systems

Input design is of essential importance in system identification to provide
sufficient probing capabilities to guarantee the convergence of parameter
estimators to their true values; namely, the estimators are consistent. In-
put conditions for consistent estimation depend on sensor characteristics,
system configurations, noise locations and distributions, and identification
algorithms. The previous chapters consider only the basic formulation in
which the input w; can be directly designed. This chapter covers input
design in more general system configurations.

The system configurations illustrated in Figure 2.2 represent typical sce-
narios in which identification experiments must be performed. They intro-
duce challenges in input design, signal measurements, and interaction with
control tasks. In these configurations, the input u to the plant P, which
is either FIR or rational with ng parameters, may be measured with noise
corruption but cannot be directly selected. Only the external input r can
be designed. In these configurations, uy, is the output of a possibly unknown
stable system with input r. This chapter resolves several issues that are
critical for applying the methods of this book to system identification in
filtering and closed-loop systems.

Section 7.1 establishes conditions under which a periodic and full-rank
signal will retain these features after passing through a stable system, even
when the system is unknown. As a result, the design of external probing
signals or dithers can be easily accomplished. Section 7.2 details such a
design, especially for the typical case of tracking control. In general, in-
put noises, including input measurement noises and actuator noises, will
affect signal rank and introduce identification bias. Sections 7.3 and 7.4 are

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 7,
(© Springer Science+Business Media, LLC 2010
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devoted to developing input design principles and modified algorithms to
recover signal richness and gain convergence.

7.1 Invariance of Input Periodicity and Rank in
Open- and Closed-Loop Configurations

A condition for uy to provide sufficient probing capability for the conver-
gence of parameter estimates is that u is ng-periodic and full rank. In this
chapter, such conditions will be called “sufficient richness” conditions, to
avoid confusion with the typical input “persistent excitation” conditions.
Here we would like to establish relationships between periodicity and rank
properties of the external signal r and those of w.

Let H be a linear time-invariant and stable system with impulse response
{hi}. Suppose that u = Hr, or in the time domain

U = Zhlrk,l. (71)
=0

Suppose that the discrete Fourier transform (DFT) of H is
H(e™) = Zhle_“"l.
1=0

Theorem 7.1. Suppose that v is ng-periodic and full rank. Then u is
also n-periodic and full rank if and only if H(e™) # 0, for w = wy =
(2rk/no), k=1,...,np.

Proof. Since r is ng-periodic and full rank, by Corollary 2.3, the frequency
samples of r are nonzero, Ry = Y %, ekl £ 0k =1,...,ng. Since r
is ng-periodic, and H is LTI and stable, u is also ng-periodic after a short
transient. Furthermore, the frequency samples Uy, of u are related to Ry by

no

no oo
U, = E we” sl = E E hyry e~k
=1

=1 t=0

NE

70
htefuukt § T'l,teilwk(lit) _ H(ezwk)Rk.
t =1

Il
o

Here, the cyclic property of the DFT is applied:

no no
Ry = E ,rle—zwkl _ E Tl_te_zwk(l_t).
=1 =1

By Corollary 2.3, u is full rank if and only if Uy, # 0, k = 1,...,no. However,
by hypothesis, R # 0, k = 1,...,n9. As a result, Uy # 0 if and only if
H(e™“x)#£0,k=1,...,ng. ]
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Example 7.2. The necessity of the condition of Theorem 7.1 can be veri-
fied by examining the following second-order system: uy = ri+7r_1. When
r is a 2-periodic signal and full rank, uj is a constant and hence is not rank
2. This is due to the fact that H(e™) = 1+¢™ and for w = wy = 27/2 = 7,
H(e™1) = 0.

Remark 7.3. Theorem 7.1 claims that for any system H not having anni-
hilating zeros at ng points e“*, wy, = (2rk/ng),k = 1,...,n9, on the unit
circle, sufficient richness capability of the signal r is always preserved after
passing through H. In particular, for the feedback configuration in Figure
2.2, we have the following result indicating that input richness properties
are invariant under a feedback mapping.

(A7.1) Consider the feedback configuration in (b) of Figure 2.2. Assume
that for w, = (27k/ng),k = 1,...,n9, K(e*) does not have zeros at wy;
and P(e™) and F(e') do not have singularities (such as poles) at wy.

Corollary 7.4. Under Assumption (A7.1), M = K/(1+ PKF) does not
have annihilating zeros at wy = 2wk/ng,k = 1,...,ng. As a result, if r is
no-periodic and full rank, so is u.

Proof. From

w K(ezw)
M(e™) = 1+ P(e)K(e)F(e™)’
it is clear that the zeros of M are either the zeros of K or the singularities
(such as poles) of P or F. By assumption (A7.1), K (e'“*) # 0, and wy, is not
a singularity point of P(e™) or F(e'). Hence, M (e™*) £ 0, k=1,...,ng.
Now by Theorem 7.1, u is ng-periodic and full rank whenever r is ng-
periodic and full rank. |

7.2 Periodic Dithers

Consider the tracking configuration in Figure 7.1. When the desired output
is rg, usually » = 7o is the set point. However, a constant ro # 0 is 1-
periodic. It is only good for the identification of a gain system (namely,
ng = 1). This is an indication that the goals of control and identification
are usually not consistent.

To enhance probing capability, one may add a small ng-periodic dither
w} to ro, leading to rp = wy + 9. Since

up = Mry = Mwy + Mrg = v, + i,

where v is an ng-periodic signal and ¢ = Mry a constant, we need to
establish rank conditions on wuy.
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L_»f—K"P =i—»y

FIGURE 7.1. Tracking configuration

More generally, consider an input signal u: up = vi + e, which is a
perturbation of v. Suppose that vy is ng-periodic and full rank. We would
like to establish conditions under which wuy is also ng-periodic and full rank.

(A7.2) Both v, and ey are ng-periodic.

Under Assumption (A7.2), the Toeplitz matrices for v, e, and u, denoted
by ®,, ®., and ®,, respectively, are circulant matrices. Let their corre-
sponding frequency samples be

' =Flul={v,k=1,...,n0},
" =Fpw={~v,k=1,...,n0},
I°=Fle] ={vi,k=1,...,n0}.

Theorem 7.5. Under Assumption (A7.2), w is full rank if and only if
YN+ #0, kE=1,...,n0.

Proof. This follows immediately from 3 = v + 74 and the fact that @,
is full rank if and only if its frequency samples do not contain 0. a

We now consider the special case when e, = u, which is a typical case
in tracking problems as shown above.

Corollary 7.6. Suppose v is ng-periodic and full rank and ex, = p. Then

uy is no-periodic. Let n = = 3"° v;. w is full rank if and only if @ # —n.

no j=1
Proof. Since vy, is full rank, by Corollary 2.3 we have vy # 0,k = 1,...,no.

In particular,
ng

Vo = Zvj = non.

j=1

Moreover, the frequency samples of e = p are
Y% =0, k=1,...,n0 — 1, and 75, = nop.
Consequently, by Theorem 7.5, uy, is full rank if and only if

Yo + Vg 7 O
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That is, ngn + nop # 0, or u # —n, as claimed. a
Corollary 7.6 may be verified directly by matrix manipulations. Toeplitz
matrices ®,,, @, and ®. for u, v, and e, respectively, are

b, =o,+ P,
noen + nofb 0 0
v+ p Uny — V1 i V2 — U1
~ b
Ung—1 +/L Ung—2 — Ung—1 --+ Ung = Upg—1

by adding the second to nth rows to the first row, followed by subtracting
the first column from the second to nth columns. The last matrix is full
rank since 7+ p # 0 and the lower right (ng—1) X (ng—1) submatrix, which
is obtained by performing elementary operations from ®,, is full rank.

7.3 Sufficient Richness Conditions under Input
Noise

Under the system configurations in Figure 2.2, u = Mr is generated from
r by a possibly unknown system M. In the previous sections, u is assumed
to be accurately measured. When w is further corrupted by noise, it can no
longer be exactly measured. Furthermore, the actual values of u cannot be
directly derived from r since M is unknown. Sufficient richness conditions
and identification algorithms under this scenario will be explored in this
section.”"!
We will consider two cases of input noises shown in Figure 7.2:

1. Input measurement noise €;: When u is measured by a regular sensor,
the measured values are related to u by wy = uy + €, where €;, is
the measurement noise.

2. Actuator noise eg: In this case, the actual input to the plant is uy =
vg + e, where vy, = Mr, and ey is the actuator noise.

As a result, the measured input is wy = v + e + €5 and identification
of the plant must be performed from the observation data on w; and s =

S(yr)-

"Input noises cause errors in the regressors, leading to a case of errors-in-
variables. It is well known in statistical analysis that errors-in-variables will in-
troduce estimation bias. The discussions here involve further complications since
the input u cannot be directly designed and measurements are binary valued.
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e d

r—-MV - P‘J)—'y

w

FIGURE 7.2. Input noise configuration

(A7.3) {vi} is np-periodic and full rank. {ex} and {e;} are sequences of
ii.d. random variables with zero mean and finite variances such that {ej}
and {ex} are independent.

Denote the ng x ng Toeplitz matrices for w and v by

Win, Wing—1 coo Wing—np+1
w Wing+1 Wing B Wing—no+2
ch - 9
| Wing4+no—1 Wing+ng—2 - -- Wing
Ung  Ung—1 ... U1
v | U U w2
| Ung—1 Ung—2 ... Un,

Although ®}” is not circulant and varies with [, the limit of their averages
is a full-rank circulant matrix.

Lemma 7.7. Under Assumption (A7.3), Zfil ®)"/N — " w.p.1as N —
0.

Proof. This follows directly from the strong law of large numbers, applied
to each element of the matrices. a

We consider first the case of measurement noise only. Actuator noises
will be discussed in the next section. In this case, ex = 0, for all k. Hence,
Up = Vg, Wi = Uk + €, and ¥ = &V := &. Due to measurement noise, the
actual uy, is unknown. As a result, ® is unknown and cannot be used directly
in identification algorithms. However, by Lemma 7.7 it can be estimated
asymptotically by averaging. The following algorithm utilizes this idea to
estimate 6.

We shall use the FIR model for discussion here,

Y = ¢ + di. (7.2)
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Assume that y, is measured by a binary-valued sensor of threshold C.
We use the following notation for elementwise vector functions. For the
distribution function F(-) and a vector = [z1,. .., Zy,| € R™, we define

F(z) = [F(x1),...,F(x,,)] € R™,

(7.3)
G(z) = [F Y (@1), ..., F Y (zn,)] € R™.

Similarly, for
a=a,...,am) and c=c1,...,cm,) € R™,

write
La<et = Harzer}s s Hamg<emp}] -

We use 1, and 0, € R? to denote column vectors of dimension ¢ with all
components being 1 and 0, respectively.
Recall that if & were known, a consistent estimator of # would be

by = & (CL - G(&n)).

Define $; = [Sing, - - - » Sino+no—1) - This estimator is no longer causal since
it employs the unknown @ in computing 6. In other words, one needs the
future information on the sequence {wy} in computing 6y. The following
algorithm replaces the future information ® by a sample average.

Let
1N
Oy = Z P
=1
When @ is nonsingular, define
oy = D3 (CL - G(En)):
This estimator can be recursively defined as follows.

1. Initial conditions: £ = s1, @1 = @Y is generated from initial data on
w, 91 =0.

2. Recursion: Suppose that at N, £y, ®n, and Oy have been obtained.
Then at N + 1, we update

1 1
Eny1 =&N — Ni—ll-lgN + Ni—f—lsN-H’
d =by — ——P — Y
N1 NT NIV Tyt

"1 (C1 — G(En41)), if @41 is nonsingular,

Ony1 =
Oy, if ®yy1 is singular.

(7.4)
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Theorem 7.8. Under Assumption (A7.3), Oy — 0 w.p.1 as N — occ.

Proof. Since the true input to the plant is u, {xy — € = F(C1—®0) w.p.1.
Then On — 0 = O (G(E) — G(én)) + (D) — 271 (C1 — G(£)). By the
strong law of large numbers, the convergence 8y —6 — 0 w.p.1 follows from
Oy — @ and &y — € w.p.1, the continuity of F~!, and the invertibility of
P. O

7.4 Actuator Noise

Unlike measurement noise ¢ that affects measured input values but does
not enter the plant, actuator noise ey affects the output y; of the plant.
Consider the case uy = v, + e, and wi = uy. To understand the impact
of ey, we express the regressor in (7.2) by ¢} or ¢}, depending on which
signal is used in the regressor. Under Assumption (A7.3), v is ng-periodic
and full rank, but w is not periodic. However, by Lemma 7.7,

N

1

ﬁZq)? — ®Y wplas N — oo
=1

Since uy = vi + e, we have

yr = (08) 0 +di = (07) 0+ (63)'0 + di
= (¢1)'0 + 2.

Observe that the equivalent noise zj, is

zr = (¢3)'0 4 dy

=apegp ++ + Any—1€k—ng+1 + dp.

Under Assumption (A7.3), although {z;} may not be independent, it is
strictly stationary. Recall that {z;} is strictly stationary if for any posi-
tive integer v, points t1,...,t, € Z4 and | € Z4, the joint distribution
of {z4,,...,2¢,} is the same as that of {zy,44,...,2¢, 41} (ie., its finite-
dimensional distributions are translation invariant; see [47, p. 443]). De-
note the distribution function by F,(x;6). A moment of reflection reveals
that the sequence is (ng — 1)-dependent. A precise definition of (ng — 1)-
dependence can be found in [8, p. 167, Example 1]. Since an (ng — 1)-
dependent sequence belongs to the class of ¢-mixing signals, whose remote
past and distant future are asymptotically independent, the sequence is
strongly ergodic [47, p. 488]. That is, a strong law of large numbers still
holds.
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Following (7.4), define
1
= Z
Let 65 be the solution to
£N:FZ(C]].—(I)9N;9N). (75)

For any 1, define the Jacobian matrix

OF.(C1 — ;1))
9 '

J(0) =

A sufficient condition for invertibility of the function in (7.5) is that J(6x)
is full rank. In this case, by denoting the inverse of £ = F,(C1 — &v;9)
as ¥ = H(E), the estimate Oy in (7.5) may be symbolically written as

= H(¢N).

Proposition 7.9. If H(-) exists and is continuous, then O — 0 w.p.1 as
N — oo.

Proof. By the strong law of large numbers, {y — & = F,(C1 — ©6;0)
w.p.1. Since H (-) exists and is continuous, O = H({n) — H(E) = 0 w.p.1.
O

For a given 9, denote the inverse of F,(x;¥) (with respect to z) by

G.(2;0) = F7 M (z;9). (7.6)

Computationally, it is observed that for a given £, the implicit function
¢ = F.(C1 — ®9;9) of ¥ may be expressed as a fixed-point equation ¥ =

“H(OL - G.(&9)).

Next, a special case will be considered. Suppose that {ej} is a sequence
of i.i.d. normal random variables with zero mean and variance o2, and {dj }
is a sequence of i.i.d. normal random variables with zero mean and variance

2. Th
05. Then,

Z=ager + -+ Ang—1€k—no+1 + di
is also normally distributed and has zero mean and variance
200\ — (2 2 2 2 _ _2yp)2 2
Oz(e) - (a() +o ano—l)ae + Oq = Ue||0H + 0q-

Let Fy(x) be the normal distribution function of zero mean and variance
1. Then F.(z;9) = Fo(z/0. (). It follows that

Cl— v
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and the Jacobian matrix is

dF.(C1 — &9;9)

J) =

df
B i@ o1 a9y’ n a2C1y’
o, dx o o2 o2 ’
where
. Cl — ®9
o.(9)
Since

% = diag(f2(C — 19),..., f(C = ¢,,9))

is full rank, where f, is the density function of F., the Jacobian matrix
J(19) is full rank if and only if

(I, — o2 [o?) + o2C1Y o
is full rank.

Remark 7.10. It is easily verified that if A is an ng-dimensional square
matrix with ||A]| < 1, then I,,, + A is invertible, where I,,, denotes the
ng X ng identity matrix. Moreover, if A is an ng-dimensional invertible
matrix and | B|| < ||[A71||7!, then A + B is invertible.

Theorem 7.11. If

203
Coey/no(a?||0]? +03)’

then Oy = H(én) — 0 w.p.1 as N — oo.

leH <

Proof. Noting that

200’

2
0z

o200’
020'0 + o2

200
S 5 <1,
020'0 + o3

by Remark 7.10, I,,, — 0206’ /o2 is full rank. Since

a2C1e’

2
0%

2 oellcjiel _ e2Cvnlif] _ o.Cyvn
= 0200+ 0% — 20.04|0] 204

we have

o2C10' ( - agee’)1

2 2
0% 0%

o2C10' N (0260
Sy ()

z i=0 z

<[le=t)~"
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By Remark 7.10,

o2C16’ ( 0—399')1
o Iny — —%5
UZ

is invertible. Then,

o200’ a2C16’
(=75 )+

is invertible. So, J(#) is invertible. Hence, Proposition 7.9 confirms that
Oy — 0 w.p.1. a

Remark 7.12. Equation (7.7) can be used to design input signals. Indeed,
suppose that the prior information on the unknown parameters is that
10]] < B. By using 3? in place of ||0||?, one can design an input such that ®
satisfies (7.7). Consequently, consistency of the estimates will be guaranteed
for any 0 € {0 : ||9]] < 5}.

Example 7.13. Suppose the true system is yr = 0.9u + 1.1ug_1 + dy.
Hence, the true parameters are § = [0.9, 1.1)" and [|0]|> = 1.93. Assume that
the prior information on 6 is that ||0]|> < 2. The output measurement noise
dy, is i.i.d. normally distributed with zero mean and variance o3 = 4. The
input signal uy = v + ej, where v, is 2-periodic with its one-period values
v1 = 3,v9 = 15, and ey, is a sequence of i.i.d., normally distributed noise of
zero mean and variance o2 = 1. By direct calculation, |[®~!|| = 0.083. For
C = 20, and the prior information |@||* < 2, the right-hand side of (7.7) is
0.094. Hence, the input satisfies condition (7.7). In fact, under this input,
(7.7) is satisfied for all 6 € {9 : ||9]|? < 2}.

An identification algorithm is devised for this example. At each step IV,
& is calculated from (7.4). Then the estimate 0y is derived by solving (7.5).
The inverse function of normal distribution is calculated by the Matlab
function norminv. The simulation in Figure 7.3 illustrates the convergence
of parameter estimates. The relative estimation error |6y — 0] /]|0]| is used
to evaluate the accuracy and convergence of the estimates. Figure 7.3 shows
the parameter convergence of this algorithm.

7.5 Notes

This chapter presents conditions on input ensembles that provide suffi-
ciently rich probing power for convergence of parameter estimates. It is an
extension of the basic input design covered in the previous chapters and
is based on [109]. We summarize here several reasons that periodic signals
are of essential importance for quantized identification.

The classical control theory of Bode and Nyquist characterizes systems by
using periodic input signals (frequency responses). They are relatively easy
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to apply and there are many special devices for obtaining system frequency
responses. Periodic inputs are especially useful for quantized identification
for several technical reasons:

(1) Periodic inputs are uniformly bounded. In contrast, to identify stochas-
tic systems, a typical method uses Gaussian-distributed signals that
are unbounded and more difficult to apply in practical systems. The
truncation of unbounded signals due to input saturation may cause
bias in system identification.

(2) Essential features for a periodic signal to be rich for identification are
certain rank conditions, rather than the magnitudes of the signals.
As a result, one may use small probing inputs for identification with
the benefit of contained perturbation to system operations.

(3) Periods and ranks of periodic signals are shift invariant. As such,
they are natural choices for achieving “persistent identification” for
time-varying systems [97, 103].

(4) As established in this chapter, periods and ranks of periodic sig-
nals are invariant after passing through a linear-time-invariant system
(with some mild conditions). Consequently, an externally applied pe-
riodic signal can be easily designed for identification of a plant in a
closed-loop setting [103].
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(5) As shown in the previous chapters, under periodic inputs, the identifi-
cation of a system with multiple parameters under quantized sensors
can often be reduced to a number of greatly simplified identification
problems for gains.

(6) Under periodic inputs, our algorithms have been shown to be asymp-
totically optimal, since they achieve the CR lower bounds asymptot-
ically.



8

Identification of Sensor Thresholds and
Noise Distribution Functions

The developments in the early chapters rely on the knowledge of the dist-
ribution function F(-) or its inverse, as well as the threshold C. However,
in many applications, the noise distributions are not known, or only lim-
ited information is available. On the other hand, input—output data from
the system contain information about the noise distribution. By viewing
unknown distributions and system parameters jointly as uncertainties, we
develop a methodology of joint identification.

Section 8.1 deals with unknown sensor thresholds. The threshold C' is
added as an additional unknown parameter to be identified together with
the primary system parameters. Unknown distribution functions are more
difficult to handle and are treated in the remaining sections. Section 8.2
discusses parameterization of distribution functions so that joint identifi-
cation remains parametric. Joint identification problems are formulated in
Section 8.3. Section 8.4 delineates input conditions that will render the sys-
tem identifiable. The main algorithms are introduced in Section 8.5, whose
convergence properties are derived in Section 8.6. For practical implemen-
tations, Section 8.7 introduces some recursive algorithms, followed by a
graphical summary of the algorithms in Section 8.8 and some illustrative
examples in Section 8.9.

8.1 Identification of Unknown Thresholds

The main relationship in computing estimates is the equation £ = F(C1 —
®0). When C is unknown, this relationship is not sufficient to determine

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 8,
(© Springer Science+Business Media, LLC 2010
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and C, since it has ng equations but ng + 1 unknowns. We introduce the
following modified algorithm to estimate C' and 6 collectively.

We carry out our discussions under both input and output measurement
noises. Namely, wy, = ug + €, and yr = gi);ﬁ—f— di, where {dy} is a sequence
of random variables satisfying (A3.1).

8.1.1 Sufficient Richness Conditions

(A8.1) Suppose that {u} is (ng + 1)-periodic and full rank, and that
{ek} is an i.i.d. sequence with zero mean.

From y, = ¢,.0 +dy, k=1,2,..., define

Y} = [:U(jq)(noﬂ)ﬂ, . ,yj(n0+1)]/ c R(no-‘rl)’
D = [—1)(not1)41s- - - s Di(mot1)) € RImOFXM0,
Dj = [d(j—1)(ng+1)+15 - - - dj(no+1)) € R(mo+1)

S5 = [5G-1)(mo+1)+1s - - » Sj(ne+1)] € RO0OFD,

Then,
Y; =®;0+ D;, for j=12,...

Note that {&)J} is a sequence of (ng + 1) x ng matrices, generated from w.
Due to measurement noise, the actual uy is unknown and only wy can be
used in algorithms. Define

- 1 M
Ev = N;Sl’
- 1 N
=1
where

Wi(ng+1) Wi(ng+1)—1 coo Wi(ng+1)—no+1

Tw Wi(no+1)+1 Wi(no+1) T Wilng+1)—n+2
W=

Wi(no+1)+no  Wi(no+1)+no—1 -+ Wi(ng+1)+1
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Under Assumption (A8.1), \I'}‘\} — U w.p.1, where

Ung+1 Un Lo U2
~ Uy Ungy+1 Lug
q] =

Ung Ung—1 .- U1

Define Uy = [T,41, f\fl'j\’,} and ¥ = [1,,, 41, — ). Note that U is an (ng +
1) x (no + 1) matrix.

Lemma 8.1. The following assertions hold.

(i) Under Assumption (A8.1), W is full rank.

(ii) C’onversily, if ug is (no+1)-periodic but not full rank, and Z?i? uj #
0, then W is not full rank.

Proof.

(i) W is the first ng columns of the (ng 4 1) x (ng + 1) circulant matrix
T =T([tng+1,---,u1]). Since {u;,j =1,...,n9+ 1} is full rank, T is
full rank and Z?f{l u; # 0. Adding the first ng columns to the last
column, transferring the last column to be the first one, and dividing
the first column by Z;ﬁf u; result in

- no+1 -
Ung+1 Un, .. U E Uj
j=1
no+1
(751 Ung4+1 -+ U3 E U
T ~ =1
no+1
Unyg Ung—1 -+ UL E Uj
L j=1 _
r no+1 7 (81)
E Uj Ung+1 Un, .. U
j=1
no+1
E Uuj u1 Ung+1 "+ U3 _
~| = ~ .
no+1
E Uj Ung Ung—1 --- UL
L Jj=1 _
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This implies that VU is full rank.
(ii) Conversely, if uy is not full rank, T is not full rank. Since Zyi—fl uj #

0, (8.1) is valid. It follows that W is not full rank.

O
By Lemma 8.1, under Assumption (A8.1), ¥ is invertible. Define an

augmented parameter vector © = [C,0')'. Let On = (Un) G (), where
G(z) = F~ ().

Theorem 8.2. The following assertions hold.

(i) Suppose that {dy} is a sequence of i.i.d. random variables whose dis-
tribution function F(-) and its inverse F~1(-) are twice continuously
differentiable and known, and that (A8.1) holds. Then Oy — O w.p.1
as N — oo. This implies that u = {uy} is sufficiently rich.

(ii) Conversely, if uy, is (no+1)-periodic but not full rank, and Z?i?l uj #
0, then uy is not sufficiently rich.
Proof.

(i) Recall that
—w ~
\IIN = []1”0+17 _\IJN]

Under Assumption (A8.1), Uy, — ¥ w.p.1. Under Assumption (A3.1),
by the strong law of large numbers,

EN —>g: F(UO) wp.las N — co.
This implies, by the continuity of F~1(),
G(En) = TO wplas N — oo

As a result, by Lemma 8.1, Oy = (Un)'G(Ey) — O wp.l as
N — oo.

(ii) Under the hypothesis, by Lemma 8.1, W is not full rank. Hence, there
exists 0 # 0 such that ¥§ = 0. Suppose C and #; are true parameters,
and [Cy, 05] = [C1,0]]) + 6. Then

yk(01) = dp01 + di < Cy

if and only if
Y (02) = ¢02 + di < Ca, Vk.

It follows that the output sequences satisfy si(Cy,01) = si(Cs,02).
In other words, uy is information insufficient, which implies that uy
is not sufficiently rich.

a
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8.1.2 Recursive Algorithms

A causal and recursive algorithm for computing O can be constructed as
follows.

1. Initialization: 51 = §1, \Ifl = Eﬂl”, 0, =0.

2. Recursion: Suppose that at N, EN7 \Tf}"v, and Oy = [Cy, 0] have
been obtained. Then at N + 1, we update

- - 1 ~ 1 =~
ENt1 =€N—N+1§N+N+1SN+1,
YN :‘I’N*N_i_l N+N+1 N+13
@N-ﬁ—l = []1710+1’ _\I’%—i-l]’
O, if EII:H-I is singular,

Onp =4 OV )
(\IIN+1)71G(§N+1)7 otherwise.

The following theorem claims convergence of © y, whose proof is sim-
ilar to that of Theorem 7.8 and is omitted.

Theorem 8.3. Under the assumptions of Theorem 8.2, On — O w.p.1
as N — oo.

8.2 Parameterized Distribution Functions

To estimate the distribution function n = F()\), one needs interpolation
data in the form of 71" = F(A\1), i =1,2,... 1. When F(-) is not param-
eterized, the estimation of F' can become sufficiently accurate only if the
data points {)\{i} } are sufficiently dense, rendering an estimation problem
of high complexity. Consequently, we adopt a parameterization approach
for treating F'(-).

Our approach involves three key ideas.

(a) F(-) is approximately parameterized by a model with unknown par-
ameter vector o.
(b) We have shown that the empirical measure 5}{\?} is an approximation
of F(C — ~U}), where 417} is to be estimated as well. Since the
underlying system is linear, when the input uy, is scaled to pug and the
threshold C is shifted to C;, we shift the data point from F(C —~{7})
to F(C; — py¥1). This allows us to generate more data points for the
estimation of F.

(c) Since 17} is also unknown, we jointly estimate 417} and a. As a
result, we can simultaneously estimate v/} for system identification
and « for distribution functions.
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Suppose that the unknown noise distribution function is F'(-), which is
approximated by a parameterized model ﬁ(x, «), where @ = [aq,...,ar]
is the unknown model parameter vector of size L. For a given class F of
possible distribution functions, the representation error of F(x) € F by
F(z,a) is

e =sup inf sup |[F(z) — F(z,a)|, (8.2)
FeF @ zex
where & is a domain for function approximation. For a given F' € F, if the
corresponding minimizer of (8.2) is «, then

~

F(z) = F(z,a) + Azx) (8.3)

with |A(z)] <e,Vo € X. When « is estimated from the data, its estimate
@ induces an estimated distribution function F'(x, @). The overall represen-
tation error becomes

~ ~ ~

F(z) — F(z,a) = F(z,a) — F(z,a) + A(z).

When a class F of distribution functions is given, explicit structures of
the parameterization may become apparent. As an explanation, we note
the following two cases.

1. If F is the class of normal distributions with unknown mean g and
variance o2, then F(x) = Fy((x — p)/0), where Fy(x) is the standard
normal distribution of 4 = 0 and 62 = 1. In this case, F can be
parameterized by a = [u, 0%] with e = 0.

2. Suppose F' is a uniform distribution of a fixed but unknown interval
X = [a,b]. For x € X, F(x) is completely parameterized by F(x) =
a1 + agx with € = 0. On the other hand, if the uniform distribution

is known to have zero mean, then X = [—4, §] and
z 1

In these examples, the parameterization F (z,) comes naturally and
represents F'(z) precisely for all x. However, in general, one may need to
use more generic structures of parameterization. For example, for compu-
tational convenience, it is common to use a set of L base functions b;(-),
j=1,..., L, torepresent F(-). Then

F(z,0) = Z a;b;(z) = b (z)a, (8.4)

where b(x) = [by(x),...,br(x)].
It is noted that some routine modifications to (8.4) may be needed. For
example, suppose polynomials of z are used as base functions. If F(z) is
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a normal distribution, then for any finite L, F'(z) cannot be well approxi-
mated by F(z, ) over all # € R. In this case, one may limit (8.4) to a finite
interval [a,b] and modify F(z,a) for z ¢ [a,b] so that F(z,q) decreases
toward 0 for x — —oo and ﬁ(m, «) increases toward 1 when = — oo. Since
these techniques are standard in function approximations, they will not be
discussed further.

8.3 Joint Identification Problems

The main idea of our approach is to explore input scaling, possibly together
with threshold shifting, to provide joint information on the unknown dist-
ribution function and system parameters. Due to parameterization of the
uncertainty set I, the identification of F'is reduced to parameter estimation
of a.

To be more specific, the ng-periodic full-rank input u employed in the
previous chapters for parameter identification can be expanded by scaling.

Let p;, i = 1,..., K, be k nonzero scaling factors. Define ul? = piu. Note
that by linearity of the system, when the input is u{}, for a given j =
1,...,np, the corresponding output becomes

u = p VY f dyigng, 1= 0,1, N~ 1,

In addition, the threshold C' may also be shifted to C;.
Under the periodic signal u, scaling factors p;, and thresholds Cj, let the

corresponding sequences of the sensor output be {sk }. Now, the empirical
measures

N—
€}{VZJ} - N Z lno+] - 5{17]} w.p.1.
=0

F(C Pﬂ{j })

(8.5)

The limit of the empirical measures satisfies, for a given j =1,...,no,

eVt = F(C;— piy Y, @) +[F(Ci— piy I = F(Ci— py ¥t ), i =1, k.

(8.6)
Our task is to calculate I' = [y}, ... 4{70})" and a. When wy, is no-periodic
and full rank, 6 can be identified from ~. As a result, joint identification of
« and 6 is reduced to joint identification of o and T'.

8.4 Richness Conditions for Joint Identification

An essential property for identifying o and I' is that the systems of equa-
tions (8.6) have a unique solution. It is noted that for a given j, the s
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equations
it = POy — pinlih ), i=1,... K, (8.7)

contain L + 1 unknowns: 7} and «. Hence, we should take x > L + 1. If
C; and p; are selected such that (8.7) has a unique solution « and +, then
by repeating the procedure for v = 417}, j = 1,... ng, (8.6) will have a
unique solution « and T'. Denote A = {(C;, p;),i = 1,...,Kk}. Suppose the
prior information on « and « is that [o/,~] € Q C REHL,

Definition 8.4. Given a parameterization ﬁ(m,a), a set of pairs A =
{(Ci,pi),i =1,...,Kk} is said to be sufficiently rich for joint identification
of @ and T if, under A, (8.7) has a unique solution « and ~ in Q.

Remark 8.5. A sufficient condition for A to be sufficiently rich is that the
k X (L 4+ 1) Jacobian matrix

OF(C1—p17,0) _ AF(C1—p17,)
oo P1 9(C1—p17v)
J= : :
8?’(C,ifp,i'y,a) N Bf‘(C,{pr'y,a)
dax Pr=8(C.=pwr)

is full rank for all [@/,~']" € €.

Example 8.6. Suppose F' is a normal distribution function with unknown
w and o, F(z) = Fo((x — pu)/o), where Fy is the normal distribution of
i=0and ¢ = 1. Then for k = L+ 1 =3, (8.7) becomes

¢ = Fo((Ci = piv — ) fo), i=1,2,3.

Define z; = F(;l(ﬁ{i})7 1=1,2,3. Then we have

g GTPO TR g
g
or
Ci —p; 1 /o 1
Co —po —1 v/o | = | x
C3 —p3 —1 w/o x3

In this case, (8.7) has a unique solution if the matrix
Cl —pP1 -1

M=10C —p —1
C3 —p3 —1
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is full rank. For example, if C; =1, Co =2, C3 =4, py = 1, po = 3, and
p3 = 5, then it can be calculated that

1 -1 -1
M=12 -3 -1/,
4 -5 -1

which is full rank for any u, o, 7.

In this example, it is easy to verify that shifting the threshold is necessary
for M to be full rank. Indeed, if C; = Cy = C5 = C, then M is not full
rank. In fact, the expression

Cz-—m—u:C—uip_z
g g Z0’

cannot be used to determine the three parameters u, o, .
On the other hand, if it is known that the noise is zero mean, namely,
1 =0, then one may use a fixed threshold. In this case, we have

C ¥ C y
I1=—=—P1_, L2=——pP2—.
o o o o

~v and o can be solved uniquely if p; # pa.

8.5 Algorithms for Identifying System Parameters
and Distribution Functions

Note that the event {y;‘jr}ln0 < Gy} is the same as {djin, < C; — piy¥}}.

Then f}\?’j Vs precisely the value of the N-sample empirical distribution

Fy(x) of the noise d at © = C; — piy it f}{\;’J} = Fn(C; — pn{j}). Con-

sequently, in consideration of parameterized models of F', over x input

sequences, we obtain the following x-sample values of F(x, «) at

]{Vi’j} = ﬁ(CZ —pfy{j}7a)+e%’j} +A, i=1,...,K,
where e%’j }is the identification error and A is the representation error in

(8.3).
For a fixed j, let v = 17}, Consider

5}\;’J}:F\(Cl_plryaa)+e}{\/l'j}+A7 7::1"""‘{'

In general, parameterization F (2, ) is a nonlinear mapping with respect
to a. Consequently, the nonlinear equations f}{\;’]} = F(C; — pi'y{j},&)
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will be used to derive an estimate a. For simplicity of discussions, we will
present our algorithms for linear parameterization since it renders a simpler
sequential procedure.
By the linear representation of F'(z) in (8.4), we have that for i =
1,...,K,
N7 =V(Ci = pr)a+ ACi = pi) + el

By defining
[gN(]- J) 7§N(’€7])]/7
( ) [b( pl’)/) b(cli - PHV)]I7
=[A(Cy = p17), ..., A(Ck —PK’Y)]/a
= len(L,4), ... en(k, 9],

we obtain the relationship
Zy = B(y)a+ A+ Ey. (8.8)
The goal here is to select @ and v to minimize ||[Zx (7, o) — B(v)a||3, where
I - 1|2 is the Euclidean norm. The following joint identification algorithm is
introduced.
We shall write (8.8) as
Z=B(y)a+A+E.

For any given =, if the corresponding B(v) is full rank, the optimal least-
squares estimation error for « is

V() = (I = BO)(B'(n)BM) " B'(1)=]3.

Then the following optimal line search optimization is conducted:

min V(7). (8.9)
v
Denote the optimal solution by 7. Then
a=(B'(3)BA)"'B'()=. (8.10)
This algorithm is based on the consecutive marginal optimization

inf (inf == B(’y)a||§) = inf V(7). (8.11)

7 \a v

Observe that, in general, the joint identification
inf =~ B(y)al3 (8.12)

is a nonlinear optimization problem, which bears a higher computational
complexity. Although for a finite observation, the consecutive optimization
(8.11) may not be equivalent to the estimates from the joint optimization
(8.12), convergence results on 7 and @ can be established. Note that for
algorithm execution, (8.11) will be repeated for v = At 5 =1,... ng.
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8.6 Convergence Analysis

We now derive convergence properties of 4 and a.

(A8.2) {dj} is a sequence of i.i.d. random variables whose distribution
function F(-) and inverse F'~!(-) are twice continuously differentiable. F(-)
is unknown but belongs to a class F.

Theorem 8.7. Suppose that A = {(Ci, p:),t = 1,...,k} is sufficiently
rich. Then under the representation error bound (8.2), there is an an such
that for any compact subset X C R,

limsup sup |F(z,ay) — F(z)| < e w.p.1,
N—oo zeX

for some constant ¢ > 0, where ¢ is defined in (8.2).

Proof. From (8.3) and (8.4), we have that fori =1,... &,
F(Ci = piy) =V (Ci — piv)a+ A(C; — piv),

in a vector form
= = Ba + A.

Since A is sufficiently rich, B’B is invertible. Hence, by the least-squares
method, we obtain

ay = (B'B)"'B'=
and

ay —a = (B'B)'BA,

which implies

lan —all2 < Bie,
for some constant 3; > 0. Consequently, for some 32 > 0,

|F(z,an)—F(2)| < [t/ (z)(a—an)+A(2)] < B2fre+e = fe. D

Theorem 8.8. Under Assumption (A8.2) and the representation of error
bound (8.2), if (8.11) holds, then the Yy obtained by solving (8.9) satisfies

limsup [n — | < Boe  w.p.1,

N—o0

for some constant By > 0.
Proof. From (8.3) and (8.4), we have

F(Ci = piy) — F(Ci — piyN)
= [F(Ci = piv) — FN(Ci = piv)] + [Fn(Ci — piy) = V' (Ci — piAn )l
+[V'(Ci — pAn)a — F(Ci — piAn)]
= [F(C; — piy) — Fn(Ci — piv)] + [Fn(Ci = piy) = V' (Ci — piAn)al
—A(C; — pin),
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which leads to

|F(C; — piy) — F(Ci — pin)|
<|F(Ci — piy) — Fn(Ci — piy)| (8.13)
+|ENn(Ci = piy) = V' (Ci = pAN)al + ¢

Note that by (8.11),

|Fn(Ci = piy) = V' (Cs = piin )
< |E = B(Ci — piAn)all2
< [|E = B(Ci — piv)all2 = [[A]2.
Then from
A}Lmoo |F(C; — piy) — FN(Ci — piy)| =0
and (8.13), we have
|F(Cs — piv) — F(Cs — pAN)| < Pre

for some constant 3;. Thus, by the differentiability of F~1(-), we conclude
that

(Ci = pAN) = (Ci = p)| < Bi 7 (€)e

for some value

¢ € min{F(C; — p;7), F(Ci — pAn)}, max{F(C; — p;7), F(Ci — piAn)}]-
This together with the continuity of F~!(-) implies that

limsup [Fn — | < Boe,
N—oo
as stated. a
In particular, if F' is well represented by the parameterized model, i.e.,
e — 0, then vy — v w.p.1 as N — oo.

8.7 Recursive Algorithms

In this section, we develop a class of recursive algorithms for estimating «
and . In lieu of the line search (8.9) and least squares procedure (8.10), the
estimate ay will be constructed via an adaptive filtering algorithm to re-
duce the computational complexity, and the estimate Yy will be recursified.
This section is divided into three parts: First, we present the algorithms.
Then, we establish the convergence of the schemes. Finally, we make some
additional remarks on alternatives.
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The identification problem involves several indices which can be confus-
ing in our recursive algorithms: (a) the time index k. (b) The time-block
index N. Iteration from N to N + 1 represents an acquisition of ng obser-
vation points on si. (¢) The cyclic index j = 1,...,ng. This index indicates
rotation of parameters 4/} in identification, in other words, indicating one
of the sequential optimization problems. (d) The index i in p;, i =1,..., k.
This represents the ith scaling factor p; is applied at input.

For example, due to the cyclic nature, 717} can only be updated once
every ng data points. As a result, it is indexed as ﬁ]{\f} On the other hand,
all data points contain information on «. Hence, it can be indexed as ay.
In case we choose to update @ at the same time as updating 47}, we shall
use ay instead.

8.7.1 Recursive Schemes

The following two typical classes of recursive algorithms will be considered.
(A) Adaptive Filtering Algorithms
For each i = 1,..., k of scaling values at the input, and j =1,... ny,

glidd _glidy 1 petin) ) ]
N+1 N N+ 1SN J+(N+1)nol?
~{i,j ~{i,5 1 i,J ~{,j

ol =al e
gy _atiay L |stay G Fley”ay”’)

INt1 = IN N+ 1 TN 0; )
(8.14)

where
by = b(C: — AN,

with b(-) given in (8.4), and F~!(z, @) denotes the inverse of F(z, ) when a
is fixed. Note that, in fact, by is j-dependent, so it should have been written
as b%}. We have suppressed j-dependence for notational simplicity.

(B) Combined Adaptive Filtering and Least-Squares Algorithm

For each i = 1,...,k of scaling values at the input, j = 1,...,ny,

R T
N+1 Jj+(N+1)ng

il =al?! + avnbaley” - ovai .

Uni1 =Ty —anVUnbyby ¥y,

an = (L+ by Unby) ™,

Sl _atiar L sty Cis Flep” ag)

INf1 = IN N+1|'N p;

(8.15)
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8.7.2 Asymptotic Properties of Recursive Algorithm (8.14)

In what follows, we present asymptotic properties of the algorithms given
in (8.14) and (8.15). To proceed, we need some conditions, which are listed
below.

(A8.3) The following system of differential equations

SaliB(e) =4~ A F(C: — o)
—B(Cs— A1 (WO~ 1))l (),
Lo (r) =49 (1)
Gy = FTL(F(C; =417 py), 0109} (1))
Pi

(8.16)

has a unique solution for each initial condition. In addition, (8.16) has a
unique asymptotically stable point (a{”J}’O,’y{l’J}’O) in the sense of Lya-
punov.

(A8.4) The following conditions hold.

e The sequences {ﬁ}{\;j}} for j =1,...,n9 are bounded w.p.1.

e Denoting A7 = b(C; — piy1W7HO) (C; — piyl7H0)) A7 is symmetric
and positive definite.

e Both b(-) and F~1(-,-) are continuous.

Remark 8.9. To ensure the boundedness, we can use a projection algo-
rithm
Slid} _ (G P ey ai )
~lig} _ gy N pi
Ini = He |78 + N1 )

where Il is the projection operator onto the bounded set G (see [55] for
more details). Owing to the use of {s%}}, {fj{\;’]}} is bounded. Note that we
can choose G to be as simple as a box, and choose it to be large enough so
that it contains the true parameter 47}, However, to simplify notation
and for convenience, we have assumed that the boundedness of {ﬁj{\f} }
in Assumption (A8.4). The continuity of b(-) implies that F (+,-) is also
continuous since it is linear in a.. We require that the matrix A7 be positive
definite, which is essentially a solvability or identifiability condition.



8.7 Recursive Algorithms 109

We claim that {@{"'} is bounded w.p.1 uniformly in N. To see this,
write

N
~11 ~11 1 ~11
}{vﬁ—A {i.g} +Zl 1ANZ[A _ble]{J}
P , (8.17)
+Zl+1 lblf{J},
1=0
where
N
— J
At = ‘H (I o A), I<N
i=l+1
1, |l =

Note that following the convention for by, we suppressed the j-dependence
in the notation Ay ;. Thus, taking the norm in (8.17), an application of the
Gronwall’s inequality yields that

|&%ﬁ| < Kj nexp(Ka n), (8.18)
where
N
Kin = |Anoal | + Z ANl||bl§l”]}|
N 1=0
ZT A || AT — b)),
with
N
Nl i=l+1 it
1, =N

where A is the minimal eigenvalues of A7,

Moo
ZTAN,” Zl

=0 lKO (8.19)
=2 ZaNz+1 —an,] = Ko(1l—anyp) < 0.

Note that in the above, we used Ky as a generic positive constant whose
value may change for different appearances The bound in (8.19) together
with (8.17), the boundedness of {§ J}} and {A{z’]}}, implies that K7 y is
bounded w.p.1 uniformly in NV, so is K3 y. The w.p.1 boundedness (uniform
in N) of {A{m}} then follows from (8.18).
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Next, consider the joint process z\7! = (@71, 3171). Set

N-1

1

tn = Z 1 and m(t) = max{N : ty < t}.
1=0

Denote zy = (z}{vi’j} ci=1,...,k, 7=1,...,n0) and define the piecewise-
constant interpolation

2(t) =2y for t€[tn,tny1) and 2N (t) = 200t +ty).

Note that 2™V () is a shifted sequence for bringing the asymptotic proper-
ties of the sequence to the foreground. We also define the component of
the interpolation zV-457}(.) as o147} (.) and vV1%7}(.). The boundedness
on {51{\;’3},a%’]},%{\;73}} yields that zN-{%7}(.) is uniformly bounded. The
continuity condition in Assumption (A8.4) and the continuity of the dist-
ribution function and its inverse imply zN-{%7} (+) is equicontinuous in the
extended sense as defined in [55, p. 102]. By the Arzela—Ascoli theorem
[65, p. 102] applied to a sequence of equicontinuous functions (in the ex-
tended sense), we can extract a convergent subsequence zN-{%3}(.) such
that zNu{97}(.) converges to 2{%7}(-) w.p.1 and the convergence is uniform
on any bounded interval. For convenience, in what follows, we simply write
N; as N. Using the usual ODE approach (see [55]), we can show that
(QN,{M}(.),VNV{M}(.)) - (a{i,j}(.)ﬁ{i,j}(.)). Then a{m'}(.) and 7{z‘,j}(.)
satisfy the differential equation in (8.16).

Next, let {rn} be a sequence of positive real numbers satisfying 7y —
o0 as N — oo. Then it can be shown (see [55] for more details) that
(AT} (g mn ), AN 7)) = (@fBIH0 A18310) as N — oo, Thus,
@\, 307 — (atbaho 4 {63)0) wop 1 as N — oo.

Note that the stationary point v{*7}9 is given by

Y0 =[G = FH(E(C: =19 0pi), al%910)) /.
As in the previous section, it can be shown that for some Gy > 0,

limsup |C; — F~Y(&)) — 1710 < Boe. (8.20)

N—o0

Summarizing what has been proved, we obtain the following theorem.

Theorem 8.10. Assume (A8.1)—(A8.4). Then, {f}{\f’j}7a%’j},§]{\;’j}}, the
sequence of triples converges w.p.1. Moreover, we have the following upper

bound on the deviation ﬁj{vi’j} — ~ i}

liJ{/nsup ﬁ]{\;J} — fy{j}\ < Boe, w.p.1 for some [y > 0.
—00



8.8 Algorithm Flowcharts 111

8.8 Algorithm Flowcharts

Our algorithms for joint identification of system parameters and noise dis-
tributions are summarized in Figure 8.1. We now use an example to demon-

Select a ny-periodic full rank input «

A

y

Select a sufficiently rich set (x pairs) of
scaling factors O, and thresholds C,-

A

y

For each i=1,2,..., k

Use the input O and threshold C,

Measure sensor outputs

I

>

A

y

For each i

=L2,...,K

Calculate n, empirical measures

A

y

Recursion

For each j=1,2,..., n,

Solve the x

equations

for estimates of @ and yi

A

y

Construct estima

ted plant output

and regressors

A

y

Estimate plant

parameters 6

FIGURE 8.1. An algorithm flowchart

Experimental
Design

Identification
Experiments

Step 1:
Identify Noise
> Distribution
and
Plant Outputs

Step 2:
Identify
Plant Parameters

strate the identification algorithms presented so far. Suppose that the true
plant is a first-order system

Ty = —QoTh—1 + botp—1,

Yk = Tk + dg,

where ag = 0.4, and by = 1.6. {d;} is an i.i.d. sequence, uniformly dis-
tributed on [—1.2,1.2]. Hence, the true distribution function is £ = F(z) =
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(1/2.4)x + 0.5 for € [-1.2,1.2]. The true system parameters and the

Identification of Sensor Thresholds and Noise Distribution Functions

distribution function interval are unknown.

1. Experimental design: Here we need to select the parameterization of
the unknown distribution function, input signal, scaling, and thresh-

old selections.

(a)

(b)
(c)

For this example, we assume the linear function parameteriza-

~

tion of F: £ = F(x,a) = a1 + asx. Since this is a correct pa-
rameterization, the function representation error satisfies ¢ = 0.

To identify the two system parameters ag and by, the base input
is 2-periodic with u; = 0.7 and us = 0.2, which is full rank.

Signal scaling factors p; and thresholds C; are to be selected such
that (8.7) can be solved uniquely for « and . In this example,

we have
e =a; + (01 — p17),

¢ =y + aa(Co — pav),
B =y + as(Cs — p3y).

This system has a unique solution if

1 Ci p
M=11 Cy po
1 C3 ps3

is full rank. For example, we use the following three sets of val-
ues: p1 = 0.3,C7 = —0.4; po =0.5,C5 = 0.4; p3 =0.8,C3 =0.8.

This leads to

1 —-04 0.3
M=11 04 05|,
1 08 038

which is full rank.

2. Identification: Identify o and 6.

(a)

(b)

The system output y; is simulated by
Yk = —aoTk—1 + bouk—1 + d,

for a total of 900 sample steps.

The sensor outputs are observed and empirical measures are

calculated.
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(¢) The recursive identification algorithms (8.9) and (8.10) are ap-
plied to identify the plant parameters and distribution function
simultaneously.

3. Evaluation: The plant parameter estimates are compared to the true
values ag = 0.4,bp = 1.6, and the distribution function parameters
[a1, o] are compared to their true values [0.5,1/2.4]. The results are
shown in Figure 8.2, where relative errors are plotted as a function
of sample sizes.

Estimation of System Parameters
3 T T T T

Relative Errors
-
(4]
T
1

* % % * * % x
0 | | | * * T SR S B Sk 1y % K
0 100 200 300 400 500 600 700 800 900

Estimation of Distribution Function
0.7 T T T T

0.6 b
0.5 b
0.4 b

0.3r * 4

Relative Errors
*
*

01r * Ky i

* ook kxR xR Y

0 100 200 300 400 500 600 700 800 900
Sample Sizes

FIGURE 8.2. Joint identification of distribution functions and plant parameters

8.9 Ilustrative Examples

In this section, we use two examples to demonstrate the algorithms devel-
oped in this chapter. Example 8.11 illustrates the case when the switching
threshold is unknown. It shows that when the input is ng + 1 full rank,
both the threshold C and system parameters 6 can be estimated simulta-
neously. Example 8.12 covers the scenario of unknown noise distributions.
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The input design and joint identification algorithms are shown to lead to
consistent estimates.

Example 8.11. Suppose that the threshold C is unknown and that the
input has measurement noise. Consider a third-order system: y;, = ¢}.0 +
dy, where the output is measured by a binary-valued sensor with un-
known threshold C. Suppose the true parameters are C' = 28 and 0 =
[2.1,2.7,3.6])', and that {dy} is a sequence of i.i.d. normal variables with
mean zero and variance 03 = 4. The noise-free input v is 4-periodic with
one-period values (3.1,4.3,2.3,3.5), which is full rank. The actual input is
up = v + €k, where {e;} is a sequence of i.i.d. normal variables with mean
zero and variance o2 = 1.

For n = 3, define

Y = [yag— 1)+17--~7y4j]/ eRY,
(I)J = [Ba(j—1)1s- - -+ baj] € RP*3,
Dj = [d4(] 141y - - d4j}’

Sj = [saG-1)415--->545] € ]R“.

It follows that Y = <I> 0+ D]7 for j = 1, 2,.. Smce {D } is a sequence of
i.i.d. normal variable vectors, we have &y = ~ Z ; — F(¥O). Since

v is full rank, ¥ is invertible. If ¥ is known, by tlle contmulty of F' and
G, an estimate of 6 can be constructed as (V) 1G(¢y) — © w.p.1. Due to
the input measure noise, U is not measured directly. What we can use is
Y. Theorem 8.3 confirms that Oy = (V)™ LG(€x) will be a consistent
estimate of ©. _ _ B B

Set initial conditions as & = S; = [1,1,1,1], ¥y, = &1, ©; = 0. We
construct a causal and recursive algorithm as in Section 8.1.2. The relative
estimation error ||©x — O]/||O]| is used to evaluate the accuracy and con-
vergence of the estimates. Figure 8.3 shows that © 5 converges to the true
parameters © = [C,0']'.

Example 8.12. When the noise distribution function is unknown, joint
identification is used to estimate the system parameters and noise distribu-
tion function jointly. Consider a gain system (n = 1): yx = aug + dg, where
the true value a = 2, and {dj} is a sequence of i.i.d. normal variables. The
sensor has threshold C' = 12. Let Fy(z) be the normal distribution function
of zero mean and variance 1, and let Go(x) be the inverse of Fyy(x). Then
the distribution function of dj, is

F(a;[p, 0]) = Fo((x — p)/0).

Let p = 3 be given, and the true value of variance o = 3. If p is known,
F(z;[p,0]) is jointly identifiable. Let v = 4. For k = 1,2,..., the scaled
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Relative error of ©

0 50 100 150 200 250
N

FIGURE 8.3. Recursive algorithm to estimate the parameters when C' is unknown

input is defined as usx_1 = v; w9 = qu, where ¢ = 1.05. It is easy to verify
that u is an exponentially scaled full-rank signal (see Definition 11.2). Set
U = [4,4.2] and

1Y 1o~ 7
fN - |:Ni:2152i17Ni=2152i1| .

Then &y — & w.p.l and Go(én) — [(C — p)ly — aU]/o. Since F(z,a)
is jointly identifiable, we obtain the estimates of a and o: [an,6n] =
[U,Go(En)] 718, 8], Figure 8.4 illustrates that the estimated values of the
system parameter and distribution function parameter converge to the ac-
tual ones.

8.10 Notes

The material in this chapter is based on the results in [108]. Unknown
noise distribution functions introduce a static nonlinearity as part of the
unknowns. Combined with the linear system, we are in fact dealing with an
identification of a Wiener structure, using binary-valued or quantized ob-
servations. The main idea for dealing with this more complicated problem
remains the same: Find a suitable input signal under which the identifi-
cation of this nonlinear system with many unknown parameters can be
transformed into a finite set of simple identification problems for gains.
The input turns out to be a scaled periodic signal and the nonlinear map-
ping for the transformation is derived. Consequently, the basic convergence
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conclusions of Chapter 3 can be applied. This idea will also be employed
in later chapters when we deal with nonlinear systems.

3.6
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FIGURE 8.4. Joint identification of system parameter a and distribution function
parameter o
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Worst-Case Identification under
Binary-Valued Observations

This chapter focuses on the identification of systems where the disturbances
are formulated in a deterministic framework as unknown but bounded. Dif-
ferent from the previous chapters, here the identification error is measured
by the radius of the set that the unknown parameters belong to, which is
a worst-case measure of the parameter uncertainties. By considering sev-
eral different combinations of the disturbances and unmodeled dynamics,
a number of fundamental issues are studied in detail: When only binary-
valued observations are available, how accurately can one identify the par-
ameters of the system? How fast can one reduce uncertainty on model par-
ameters? What are the optimal inputs for fast identification? What is the
impact of unmodeled dynamics and disturbances on identification accuracy
and time complexity?

The rest of this chapter is arranged as follows. In Section 9.1, the problem
is formulated and the main conditions on the disturbances and unmodeled
dynamics are given. In Section 9.2, lower bounds on the identification errors
and time complexity of the identification algorithms are established, under-
scoring an inherent relationship between identification time complexity and
the Kolmogorov e-entropy. Identification input design and upper bounds
on identification errors are then derived in Section 9.3, demonstrating that
the Kolmogorov e-entropy indeed defines the complexity rates. For the sin-
gle parameter case, the results are refined further in Section 9.4. Section
9.5 presents a comparison between the stochastic and deterministic frame-
works. In contrast to the common perception that these two are competing
frameworks, we show that they complement each other in binary sensor
identification.

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 9,
(© Springer Science+Business Media, LLC 2010
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9.1 Worst-Case Uncertainty Measures

Recall the linear system defined in Chapter 2 and further detailed in Chap-
ter 4,

o0
yk:Zaiuk,i—i—dk, k=ko+1,ko+2,...,
i=0
where {d;} is a sequence of disturbances, {uy} is the input with u; = 0,
k < ko, and a = {a;,7 = 0,1,...}, satisfying |ja|l; = Y .2, |a;| < oo, is the
vector-valued parameter.
As in Chapter 4, for a given model order ng, the system parameters

can be decomposed into the modeled part 6 = [ag,...,an,—1] and the
unmodeled dynamics 6 = [an,, Gng+1,---]', and the system input—output
relationship can be expressed as
Yk = 0+ 0+ dp, k=ko+1,ko+2, ..., (9.1)
where
¢k == [uk7 Uk—1y- - 7uk—no+1]/a
5’6 - [ukfnoaukaLQ*l? A '}/’

Under a selected input sequence uy, the output s from a binary-valued
sensor of threshold C' is measured for k = kg+1, ..., kg+ N. We would like
to estimate 6 on the basis of input—output observations on u; and si. The
issues of identification accuracy, time complexity, and input design will be
discussed.

Because some results in this chapter will be valid under any [P norm,
the following assumption is given in a generic [’ norm. The norm will be
further specified if certain results are valid only for some p values.

(A9.1) For a fixed p > 1, to be specified later,
1. the unmodeled dynamics 6 is bounded in the ? norm by ||§Hp <
2. the disturbance d is uniformly bounded in the [*° norm by ||d||o < 0;

3. the prior information on § is given by o = Ball,(fy,c9) C R™ for
0o € R™ and ¢y > 0.

For a selected input sequence uy, let s = {sg, k = ko +1,...,ko + N}
be the observed output. Define
Qn(ko,u,s) ={0: s = I{¢;9+?43;€5+dk§0} for some [|0||, <7,
Idjoo <dand k=ko+1,...,kg+ N}
and

ey = inf  supsupRad, (Qn(ko,u,s) N Ball,(6y,0)),

llulloo Stumax ko s
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where Rad, (€2) is the radius of € in the I, norm. ey is the optimal (in terms
of the input design) worst-case (with respect to initial time, unmodeled dy-
namics, and disturbances) uncertainty after N steps of observations. For a
given desired identification accuracy ¢, the time complexity of Ball, (6o, o)
is defined as

N(e) =min{N : ey <e}.

We will characterize ey, determine optimal or suboptimal inputs u, and
derive bounds on time complexity N (g).

9.2 Lower Bounds on Identification Errors and
Time Complexity

We will show in this section that identification time complexity is bounded
below by the Kolmogorov entropy of the prior uncertainty set.

Noise-Free and No Unmodeled Dynamics

Theorem 9.1. Assume Assumption (A9.1). Let § = 0 and n = 0. Suppose
that for a given p > 1 the prior uncertainty Qo = Ball,(6y,c0). Then,
for any e < eg, the time complexity N(e) is bounded below by N(e) >
no log(go/€).

Proof. Ball,(c,e) in R has volume ay, ,,,¢"°, where the coefficient a, »,
is independent of €. To reduce the identification error from ¢y to below ¢,
the volume reduction must be at least

Up,no€"™ [ (Ap,no0°) = (£/€0)™

Each binary sensor observation defines a hyperplane in the parameter
space R™. The hyperplane divides an uncertainty set into two subsets,
with the volume of the larger subset at least half of the volume of the
original set. As a result, in a worst-case scenario, one binary observation
can reduce the volume of a set by 1/2 at best. Hence, the number N of
observations required to achieve the required error reduction is at least

(1/2)N < (g/g9)™, or N > nglog(eg/e).

The proof is concluded. g

Tt is noted that nlog(eg/e) is precisely the Kolmogorov e-entropy of the
prior uncertainty set Qg [50, 125]. Hence, Theorem 9.1 provides an interest-
ing new interpretation of the Kolmogorov entropy in system identification,
beyond its application in characterizing model complexity [125]. Theorem
9.1 establishes a lower bound of exponential rates of time complexity. Upon
obtaining an upper bound of the same rates in the next section, we will
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show that the Kolmogorov e-entropy indeed defines the time complexity
rates in this problem. Next, we present an identifiability result, which is
limited to p = 1.

Proposition 9.2. The uncertainty set Ball; (0, C/umax) is not identifi-
able.

Proof. For any 6 € Bally (0, C'//tumax), the output

C
Y = ¢;g€ S ||¢)kHOOH9||1 S urnaxr =C.

max
It follows that s; = 1, Vk. Hence, the observations could not provide further
information to reduce uncertainty. a
Bounded Disturbances

In the case of noisy observations, the input—output relationship becomes

Yo = ¢L0 +di, sk = Iy, <oy (9.2)

where |di| < 6. For any given ¢y, an observation on sy from (9.2) defines,
in a worst-case sense, two possible uncertainty half-planes:

91:{0€Rn01 ¢20§C+5}, Skil,
Qo ={0eR™: ¢.0>C -6}, sp=0.
Uncertainty reduction via observation is possible only if the uncertainty set

before observation is not a subset of each half-plane (so that the intersection
of the uncertainty set and the half-plane results in a smaller set).

Theorem 9.3. Ife < §/umax, then for any 6y € R™, either Ball; (6y,e) C
Qy or Bally(0p,e) C Qy. Consequently, in a worst-case sense, Bally(0p, )
is not identifiable.

Proof. Suppose that Bally (6p, ) € €. Then, there exists 6; € Ball; (0y,¢)
such that ¢,.0; > C + 6. 0 € Bally (0o, €) satisfies ||§ — 61]1 < 2e. We have

00 = 01 + ¢ — 61)
>C + 0+ ¢ (60— 61)
ZC+5_umaX2€2 C_éa
for any 6 € Ball; (g, ¢). This implies that Bally(6p,e) C Qo. Likewise, we
can show that if Bally (g, ) ¢ 22, then it is contained in €. a

Theorem 9.3 shows that worst-case disturbances introduce irreducible
identification errors of size at least §/umax. This is a general result. A
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substantially higher lower bound can be obtained in the special case of
ng = 1.

Consider the system y, = auy + d. Suppose that at time &k the prior
information on « is that a € Q = [a, @] with a > C/umax for identifiability
(see Proposition 9.2). The uncertainty set has center ap = (¢ + @)/2 and
radius € = (@ — a)/2. To minimize the posterior uncertainty in the worst-
case sense, the optimal uy can be easily obtained as ux = C/ag.

Theorem 9.4. If§ < C, then the uncertainty set [a,a] cannot be reduced

if
e < O/ tmax. )
- 1-6/C
Proof. Let ¢ = 2/ tmax Then, § = ~—<S—. For any a € [a,a], noting

i=5/C
ap = a + ¢, we have |a — ag| < ¢, and

C/umax+e "’

() C C
aup, =a— = (ap+ (a—ap))— =C+ (a —ag)—
e e 0
<O+ — <Ct+——"" —C+s
a+e C/Umax + €

Hence, the observation s, = 1 does not provide any information. Similarly,
if sy = 0, we can show that all § € [a, @] will result in auy > C — . Again,
the observation does not reduce uncertainty. a

At present, it remains an open question if Theorem 9.4 holds for higher-
order systems.
Unmodeled Dynamics

When the system contains unmodeled dynamics, the input-output rela-
tionship becomes

Yy = 00 + 90, sk = I{y,.<cy, (9.3)

where |||, < 7. We will show that unmodeled dynamics will introduce an
irreducible identification error on the modeled part.
For any ¢y, the set {¢.0 : ||0]1 < n} = [—nmw,nms], where my =

16k loc-

Theorem 9.5. Ife < n, then in a worst-case sense, for any 6y, Bally (6, )
is not identifiable.

Proof. Under (9.3), an observation on s; provides observation information

91:{9€Rn0¢29§0+7}mk}a Skzla
QQZ{QERRO:¢;€9>0_T]mk}7 s =0.
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In the worst-case sense, Bally (g, €) can be reduced by this observation only
if Ball; (6o, €) is a subset of neither 4 nor Q.

Suppose that Bally(6p,c) € Q2. We will show that Bally(6p,e) C Q.
Indeed, in this case, there exists 6; € Ball; (6, €) such that ¢}.0; < C—nmy.
Since any 6 € Ball; (g, ¢) satisfies ||§ — 61]]1 < 2e, we have

00 = b1 + ¢r(0 — 61)
< C —nmi + ¢, (0 — 61)
< C —nmg + my2e
< C + nmy.

This implies Bally (6p,¢) C ;. a

9.3 Upper Bounds on Time Complexity

In this subsection, general upper bounds on identification errors or time
complexity will be established.

For a fixed p > 1, suppose that the prior information on 6 is given
by Ball,(6o,€0). For identifiability, assume that the signs of a; have been
detected and

a=min{|g,|,i =1,...,n} > .
umax
The sign of a; can be obtained easily by choosing an initial testing se-
quence of u. Also, those parameters with |a;| < C/umax can be easily
detected. Since uncertainty on these parameters cannot be further reduced
(see Proposition 9.2), they will be left as remaining uncertainty. a defined
here will be applied to the rest of the parameters. The detail is omitted for
brevity. Denote
a= max 110]] oo -
oeBall, (60,0)

We will establish upper bounds on the time complexity N () to reduce the
size of the uncertainty from e to ¢, in the ¥ norm.

Noise-Free and No Unmodeled Dynamics
Let n =0 and 6 = 0 and consider y;, = ¢.6.

Theorem 9.6. Suppose that umax > C/a. Then the time complexity to
reduce the uncertainty from ey to € is bounded by

1
N(e) < (ng? —ng +1) [p log ng + log 650—‘ . (9.4)
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Since ng is a constant independent of N, this result, together with Theo-
rem 9.1, confirms that the Kolmogorov entropy defines the time complexity
rates in binary sensor identification. The accurate calculation for N(e) re-
mains an open and difficult question, except for ng = 1 (gain uncertainty),
which is discussed in the next section.

The proof of Theorem 9.6 utilizes the following lemma. Consider the first-
order system yy, = auy, sx = Iy, <cy, where a € [a,@] and @ > C/umax > 0.
Let g9 = (@ — a)/2.

Lemma 9.7. There exists an input sequence u such that N observations
on sy can reduce the radius of uncertainty to e = 27 Neg.

Proof. Let [a,ar] be the prior uncertainty before a measurement on sy.
Then ¢, = (ar—ay)/2. By choosing ur, = C/(a;+¢x), the observation on s
will determine uniquely either a € [ay,, aj, +¢cx] if s = 1; or a € [ay —eg, ak)
if s, = 0. In either case, the uncertainty is reduced by half. Iterating on
the number of observations leads to the conclusion. a

The proofs of this section rely on the following idea. Choose uj, = 0 except
those with index j(ng? —no+1)+i,i=1,n9+1, ..., (ng — 1)ng —no + 3,
7 =0,1,... This input design results in a specific input—output relationship:

Yj(no2—no+1)+ng = Ang—1Uj(no2—ng+1)+1s

yj(no2—n0+1)+n0+l = aOuj(ngz—n0+1)+n0+lv

yj(n027n0+1)+(n071)n0+1 = a’no—2uj(n027n0+1)+(n071)ngfno+3-
(9.5)
In other words, within each block of ng2 —ng + 1 observations, each model
parameter can be identified individually once. Less conservative inputs can
be designed. However, they are more problem-dependent and ad hoc, and
will not be presented here.

Proof of Theorem 9.6. By Lemma 9.7, the uncertainty radius on each
parameter can be reduced by a factor of 27 after N; observations. This
implies that by using the input (9.5), after N = (ng? —ng + 1) N1 observa-
tions, the uncertainty radius can be reduced to
N
rad, () < no/Prade () < npt/P27 70> =m0t rad, (Q)
R N
< npt/P27 moP ot rad, (Qg) = no /P2 moTrot g
Hence, for
/P9~ mgT g i1
ng /P2 mof-motlgy < g

it suffices to have

1
N = (ng? —ng +1) [logn—i—log?-‘ .
p
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The desired result follows. a

Bounded Disturbances
Consider yy, = ¢}.0 + dj, where |dj| < 0.
Theorem 9.8. Suppose § < C. Let

1) 1 B oa _ap
o P30 a"da_zc(l—p)_uﬂ'

8=

If g > & > 0 and umax > C/a, then the time complexity N(g) to reduce
the uncertainty from g to € is bounded in the [P norm by

N(e) < (no* —no +1) 11ogno + 8 : (9.6)
- P log p

Proof. Using the input in (9.5), the identification of the n parameters ag,
.., Qpy—1 is reduced to identifying each parameter individually. Now for
identification of a single parameter y, = auy + dy, we can derive the follow-
ing iterative uncertainty reduction relationship. If the prior uncertainty at
k is [ag — ek, ax + €], then the optimal worst-case input uy can be shown
as ur = C/ag. (More detailed derivations are given in the next section.)
The posterior uncertainty will be either [ax — e, (1 + B)ag], if sx = 1; or

[(1— B)ag, ar, + i, if sy = 0. Both have the radius

1_
Qﬁé‘k-f— g(ak—&-ak) < per + 5

&

1
Skl =5 (ek + Bar) =

Starting from &g, after N7 observations, we have

N;—1 N
Ba ; N pal—p™
Ny) < pM — i = pn —
e(N1) <p €0+2;P et G
=pNeg+o(1—pN) = pNi(eg —0) + 0.
To achieve €(Ny) < ¢, it suffices that
log E—CT
pNi(eg—0)+o<e or 12ﬁ

Following the same arguments as in the proof of Theorem 9.6, we conclude
that

2 1 log 58_::7
N = (no* —ng+1) | —logng + —>—=
p log p

suffices to reduce the uncertainty from ¢ to ¢ in the [P norm. a
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Unmodeled Dynamics

Consider y, = ¢7.0 + 525 The results of this case hold for p = 1 only. The
unmodeled dynamics introduce an uncertainty on the observation on y;:

{(Eﬁﬁ: 161 < 0} = [—nme, mma], mi = || dx|oo-

Theorem 9.9. Suppose 0 < 1 < C/umax. Let

1 (1 numax ) TIU’I‘ﬂaXa
= - — o1 = — .
=y c ) YT a0 )
Then
N(e) < (ng? —ng +1) 1on+% (9.7)
= (Mo 0 g 1o log p1 . .

Proof. By using the input (9.5), the identification of 6 is reduced to each
of its components. For a scalar system vy, = auy +$§€§, since |$;€§| < NUmax,
we can apply Theorem 9.8 with ¢ replaced by numax. Inequality (9.7) then
follows from Theorem 9.8. a

9.4 Identification of Gains

In the special case n = 1, explicit results and tighter bounds can be ob-
tained. When n = 1, the observation equation becomes

Y = auy, + ¢l + dy.

Assume that the initial information on a is that g, < a < @, g, # 0,
ag # 0, with radius €9 = (ao — ay)/2.

Case 1: y, = auy,

It is noted that this is a trivial identification problem when regular sensors
are used: After one input ug # 0, a can be identified uniquely.

Theorem 9.10. The following assertions hold.

(1) Suppose the sign of a is known, say, a, > 0, and umax > C/ay.
Then the optimal identification error is ey = 2-Ney and the time
complexity is N(g) = [log(eo/€)].

If, at k — 1, the information on a is that a € [aj,_4,ax—1], then the
one-step optimal uy, is
2C

e 9.8
Qp_q +ag—1 ( )

U =
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where a;, and @y, are updated by

_ { (@1 +ak-1)/2, if s =0,

o a1, Zf Sk = 1;
a _ ak—la Zf Sk = Oa
k (ag 1 +ap_1)/2, if sp=1.

If ay and @y have opposite signs and

C . [ C
0y = maxq ag,——— ¢, Op = miny ao, ,
Umax Umax

then the uncertainty interval (0;,0p) is not identifiable. Furthermore,
in the case of ay < 0; and Gy > dyp, if 6 — 6 < € and g > 2¢, then
the time complexity N (g) is bounded by

{log %0—‘ < N(e) < {log 50—(5:—51)-‘ + 2.

Proof. The proof is divided into a couple of steps.

(1)

The identification error and time complexity follow directly from The-
orems 9.1 and 9.6 with n = 1. As for the optimal input, note that
starting from the uncertainty [a,,ax], an input uy defines a testing
point C'/uy on a. The optimal worst-case input is then obtained by
placing the testing point at the middle. That is,

€ _ )

— = —(a;, +ax),

Uk 2 =k k
which leads to the optimal input and results in posterior uncertainty
sets.

When the input is bounded by uj € [—tmax, Umax], the testing points
cannot be selected in the interval [—C/umax, C/tmax]. Consequently,
this uncertainty set cannot be further reduced by identification. Fur-
thermore, by using 1 = —Umax and us = Umax as the first two input
values, a can be determined as belonging uniquely to one of the three
intervals:

[QO, _C/umax)v [_C/umaxa C/umax}a [C/uma)n a0]~
By taking the worst-case scenario of
ag — C/Umax =¢&0 — (5h - 5l)a

the time complexity for reducing the remaining uncertainty to ¢ is
{log E(’_(iw—‘. This leads to the upper bound on N(g). The lower
bound follows from Theorem 9.1 with n = 1.
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O
In this special case, the actual value C' > 0 does not affect the identi-
fication accuracy. This is due to noise-free observation. The value C' will
become essential in deriving optimal identification errors when observation
noises are present. C' = 0 is a singular case in which the uncertainty on
a cannot be reduced (in the sense of the worst-case scenario). Indeed, in
this case, one can only test the sign of a. It is also observed that the opti-
mal ug depends on the previous observation si_1. As a result, u; can be
constructed causally and sequentially, but not off-line.

Case 2: y;, = auy, + dy,

Here we assume |di| < 6 < C. The prior information on a is given by
a € Qo = [ay, @], and g, > 0.

Theorem 9.11. Suppose that

)
S
—
+
sy

Umax 2 ; and — Z
4 4

Q
(=)

—
I

@

Then

(1) the optimal input uy is given by the causal mapping from the available
information at k — 1:

2C

U = ————— -
ap_q + a1

The optimal identification error satisfies the iteration equation

1 1
ex = §€k—1 + §ﬂ(ﬁk—1 +ay ), (9.9)

where ay and a;, are updated by the rules

ay = ak—1, Qk:Cu; , if s =0,
C+56
ap =0p_q1, O = U—Z , if s, = 1.
(2) I
Mzﬂ for all k> 1;
a(k) —1-p

ak

o } are monotonically
ay

{a,} is monotonically increasing, {ay} and {

decreasing;

. ap, 1+
limy oo — = ——

ay B 1*/3'
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(3) At each time k, uncertainty reduction is possible if and only if

aj— 1
ak L +5.
ap_, 1-p

Proof. (1) Since uy > 0, the relationship (9.2) can be written as a = %
The observation outcome y; > C' will imply that

C—d, _C—-96
> > —

a = = )
U U
which will reduce uncertainty from a € [a;_;,@k—1] to [Cu*k‘s,ﬁk_l] with
error e (k) = ap— C_‘S . Similarly, y < C' implies a < CT'*"S and a €

[@s_1, CTJ;‘;] with eqy(k) = M — aj,_,- In a worst-case scenario,

er = max{e (k),ea(k)}.

Consequently, the optimal wu; can be derived from inf,, ej. Hence, the
optimal uy, is the one that causes ej (k) = ea(k), namely,

C+6 _ C—-56
—Qp_q1 = Qk—1 — )
Uk Uk

or

2C

U = ——————-
a1+ ar_1

The optimal identification error is then

= 9 — 4
A
= <2 + 2) (Ar-1+ap_1) — ap_y
= -ek-1+ é(alc—l +ay_1)
2 2
(2) We prove ;—’“ > 1J_r5 by induction. Suppose that Z’:’i > 1+g Then

we have upai_1 > C + 5 and uga;,_, < C — 6, which, respectively, leads
to g: = ”’“Ca_’“gl > % in the case of s = 1, and “’; = ukcatél > % in

the case of s = 0. Thus, by the initial condition that g, > +§, we have
%2%f0rallk>l.
ap

By =1 A1 > Hg,we have uga,_; < C—4§ and ugag_, > C+4, which gives

a1
- — Cc—=4
- _— = > = pu—
ay Ezk_l and gk—l wa o 2 1 in the case of s 1, and a;, = a5,
and =2 = € < 1 in the case of s, = 0. Thus, {a,} is monotonically
ap—1 Uk Qp—1 )

increasing and {a} is monotonically decreasing.
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a @ — . a, ap— .
Furthermore, by -~ > 1 and &= > 1, we obtain ==L > 1, i.e.,
a4 ak ARl _q

2k-l > 2k Hence, { 2= ¢ is monotonically decreasing.
Ly Ly, A

The dynamic expre:ssion (9.9) can be modified as
1
=3 (1= B)ex—1+ Bag-1, (9.10)
or .
e = 5(1+ﬂ) €r_1 +/8Qk'—1' (911)

By taking k — oo on both sides of (9.10) and (9.11), we obtain @(co) =

EEe(00) and a(00) = S5%e(00). This leads to 1imkﬂoog—2 = %

(3) From (9.9) it follows that the uncertainty is reducible if and only if
Bar—1+a,_y) <ep—r=alk—1) —a,_,.

This is equivalent to

ay— 1
ak—1 S + ﬁ_
a_, 1-p
O
Theorem 9.12. Let
1 1
Then under the conditions and notation of Theorem 9.11,
(1) for k > 1, the optimal identification error ey is bounded by
a(l — ok ap_1(1— ok
a’feo + ﬁg S a’feo +5M
(%) (&) &
1 —
<ep < abeg + ﬁw (9.12)
(€3]
a(l — ok
< abe + A=),

(€51

(2) let g = eo/2 and g9 > & > g—‘f = 1253% Then the time complexity

N(e) for reducing the uncertainty from g to € is bounded by

log —7& log p—:T
o | o< o
log iy - = log cva

(3) there exists an irreducible relative error

20 _el) _ 28
s e < 2 (9.13)
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(4) the parameter estimation error is bounded by

a(o)—a _ 28 _a-a(x) 25

0= S1x5 "= ao) 1.5

(9.14)

Proof. We prove the assertions step by step as follows.
(1) From (9.10) and the monotonically decreasing property of @, we have
k—1

day_1 ;
er > a’feo + c E o,
i=0

and from (9.11) and the monotonically increasing property of gy,

s k—1

< oF Ap—1 i
er < ageq + C E Q.
i=0

k=1 45  1-aF k=1 45  1-af B
The results follow from >,y o = {31, D g ap = =32, 1 —a1 =
ag, and a;, < a < ay.

(2) From item (2) of Theorem 9.11, it follows that the error e, = @y, —
a;, is monotonically decreasing. Thus, the upper bound on the time
complexity is obtained by solving the inequality for the smallest N
satisfying

N

Ba(l —a3') <e

aq

6N§a§€0+

Similarly, the lower bound can be obtained by calculating the largest
N satisfying

N Ba(l — Q{V)

(3) This follows from (9.12) and item (2) of Theorem 9.11, which implies
the existence of lim;_, €k

(4) From the last two lines of the proof of item (2) of Theorem 9.11, it
follows that @(co) = St2e(00) and a(oo) = S=2e(oo). This, together
with (9.13), gives (9.14).

|

Remark 9.13. It is noted that the bounds in item (2) of Theorem 9.12
can be easily translated to sequential information bounds by replacing a
with the on-line inequalities a;,_; < a < a@p_1.
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Case 3: y; = auy, + qgjﬁ

Let ui, = {ur, 7 < k}. Then [lup[| is the maximum [u,| up to time k.
Since we assume no information on 6, except that 6], < 7, it is clear that
SUD| 3, <n |q§k9\ = nmy, where my, = ||¢xlo. Let wy, = (b' 6. Then

{010+ 11011 < n} = {wy : |wi| < nma).

Theorem 9.14. Suppose that ag > 0, Umax > C/ag, n < ag. Then

(1) the optimal input uy, which minimizes the worst-case uncertainty at
k, is given by the causal mapping from the available information at
k—1: o

up = ————. (9.15)
ap_q + a1

The optimal identification error at k satisfies the iteration equation

1 nmri
er = Sen-1+ 5o (@1 +ap_1), (9.16)
where ay and a;, are updated by the rules
C -
" :akflv Qk:ﬂv lfSk:]-v
U
C+nm
a =qp_y, A= w, if s =0;
U

(2) the uncertainty is reducible if and only if Gx—1 > aj_1 + 2n;

(3) for k > 1, the optimal identification error ey, is bounded by
k . na u k .
szlﬁl(J) o+ & ;minj=i+lﬂl(3)
k .
<ep < (Hj_152(3)> co+ & z; HJ ’L+1

where () = § (1 224) and () = § (1+ 282);

(9.17)

(4) let eg = eo/2 and g9 > € > iLE%). Also, denote 31 = %(1— al),
ag

Bo = 3 (1 + %) Then the time complexity N(g) for reducing the

uncertainty from €y to € is bounded by

log ”0,,‘12 log - iﬂ
TR% | < N(e) € | 2o | (9.18)

log 1 - log (2
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Proof. The proof is arranged as follows.

(1)

(2)

(3)

The results follow from the definition of m; and Theorem 9.12, with
6 replaced by nmy.

From (9.16) and (9.15), it follows that the uncertainty is reducible
if and only if % < %ek,l = %(Ek,l — ay_1). This is equivalent to
n < %(Ek_l —ay_q) O Gp—1 > a;_4 + 27, since Zl—: > 1.

By (9.16), we have

Mk nmy
(1 + 6) €kx—1 + Tgk_l (919)

| —

e =

and

1 m m
en =3 (1 - "Tk) er1 + Lc’“ak_l. (9.20)

Furthermore, from a;, < a < ay for all k£ > 0,

m
er < Ba(k)ep—1 + nTka

and
m

er > Bi(k)ex—1 + LCka.

Then, the inequalities in (9.17) can be obtained by iterating the above
two inequalities in k.
Since for all k > 1, @ag > a, > a;, > ay,
2C C
Uy = ———— S )
ap_ 1+ a1 (%)

which implies that £ < uj, < £. This leads to
=0

_Lt. .
ﬁ1(k’)2ﬁ1—2(1 Qo)
and .
_ 2 n
Ba(k) < B2 = 5 (1 + ao)
Hence,

na

for all k > 1. (9.21)
()

na
Biex—1 + — <ep < Boegp—1 +
0

As a result, the inequalities of Theorem 9.12 can be adopted here to
get (9.18).

a

Note that G2(k) > B1(k) and By (k) + S2(k) = 1; and B — (B2 as n — 0,

uniformly in k.
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9.5 Identification Using Combined Deterministic
and Stochastic Methods

This section highlights the distinctive underlying principles used in design-
ing inputs and deriving posterior uncertainty sets in the stochastic and
deterministic information frameworks.

In the deterministic worst-case framework, the information on noise is
limited to its magnitude bound. Identification properties must be evalu-
ated against worst-case noise sample paths. As shown earlier, the input is
designed on the basis of choosing an optimal worst-case testing point (a
hyperplane) for the prior uncertainty set. When the prior uncertainty set is
large, this leads to an exponential rate of uncertainty reduction. However,
when the uncertainty set is close to its irreducible limits due to distur-
bances or unmodeled dynamics, its rate of uncertainty reduction decreases
dramatically due to its worst-case requirements. Furthermore, when the
disturbance magnitude is large, the irreducible uncertainty will become
too large for identification error bounds to be practically useful.

In contrast, in a stochastic framework, noise is modeled by a stochas-
tic process and identification errors are required to be small with a large
probability. Binary sensor identification in this case relies on the idea of
averaging. Typically, in identification under stochastic setting, the input is
designed to provide sufficient excitation for asymptotic convergence, rather
than fast initial uncertainty reduction. Without effective utilization of prior
information in designing the input during the initial time interval, the ini-
tial convergence can be slow. This is especially a severe problem in binary
sensor identification since a poorly designed input may result in a very
imbalanced output of the sensor in its 0 or 1 values, leading to a slow con-
vergence rate. In the case of large prior uncertainty, the selected input may
result in nonswitching at the output, rendering the stochastic binary-sensor
identification inapplicable. On the other hand, averaging disturbances re-
stores estimation consistency and overcomes a fundamental limitation of
the worst-case identification.

Consequently, it seems a sensible choice of using the deterministic frame-
work initially to achieve fast uncertainty reduction when the uncertainty
set is large, then using the stochastic framework to modify estimation
consistency. In fact, we shall demonstrate by an example that these two
frameworks complement each other precisely, in the sense that when one
framework fails, the other starts to be applicable.
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9.5.1 Identifiability Conditions and Properties under
Deterministic and Stochastic Frameworks

We first establish identifiability conditions of the two frameworks for a gain
system
Y = au +di, k=1,2,..., (922)

where {dj} is a sequence of disturbances, and a is an unknown parameter.
The prior information on a is given by a € [a,a], with 0 < a < @ < 0.
ug > 0 is the input. The output y; is measured by a binary-valued sensor
with threshold C.

Deterministic Framework.

The idea of deterministic framework is to reduce the parameter uncertainty
based on the bound of disturbances. Denote r;, = a;/ar as the relative
error.

Starting from the initial uncertainty Q¢ = [a, @] and input ug = u*, we
check the output of binary sensor. If s; = 0, which means au* + d; > 0,
we obtain au* + ¢ > au* +d; > C. Hence, a > (C — d)/u* and e; =
a — (C — 0)/u* < ep. This means the parameter bound is reducible if
a < (C—9¢)/u*. Otherwise, we have s; = 1. Then, au* —§ < au*+d; < C;
hence, a < (C+9)/u* and e; = (C+6)/u* —a < ep ifa> (C+3J)/u*. So,
the parameter bound is reducible if

C—-9 C+

a < and a >
u* u*

in the worst-case sense, or equivalently,
C—-96

o < m

Furthermore, by the above analysis, we arrive at the new uncertainty set

cC—-46 C+9 }
—a

= A. (9.23)

e; = max< a— s
u* u*

in the worst-case sense. The uncertainty set is minimized at the optimal
input

2C 1 a—(1-p)a

uy = — and e} = 1+5) (=Bl

ata 2

(9.24)
with 3= 46/C.

The one-step optimal input design and parameter error was introduced
in [111]. This, however, is not an overall optimal design if N steps are
considered. The N-step optimal input design was developed in [14].

Theorem 9.15 [14]. For binary observations with threshold C, the optimal

parameter bound is

a(l+4)?" ) —a(1-p)*" Y
(1+8)E% —(1-p)E")

ey =20 (9.25)
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and the optimal inputs are

C

~ 9
ag|N

uy, = k=1,2,...,N,

where
- @1+ AT g, (1) Y
e L+ AT+ (1= pET
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Example 9.16. For system (9.22) with C' = 40, § = 0.5, ¢ = 1, and
a = 10, the optimal error provided by (9.25) is shown in Figure 9.1. It is
shown that at first the uncertainty is reduced very fast, but uncertainty

reduction gradually slows down toward an irreducible error bound.

FIGURE 9.1. Optimal parameter error

Stochastic Framework

The essence of stochastic framework is to utilize the probabilistic properties
of disturbances. Define the empirical measure £%, = Zivzl si/N. If there

exists u* such that C' — au* is on the support of F(-), which means
—0<C—au® <9,
then £% is the empirical measure of F(-) at C — au*, and

& — F(C —au*), w.p.l.

(9.26)

(9.27)
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(A9.2) The noise {dy} is a sequence of i.i.d. random variables bounded
by |di| < § whose distribution function F(z), x € (—6,0), and its inverse
F~1(-) are twice continuously differentiable in (—d,§) and known.

Throughout the rest of the chapter, we assume Assumption (A9.2) also
holds. Note that F' is a monotone function in view of Assumption (A9.2). If
a is bounded, then there exists z > 0 such that p = F/(C — au*) is bounded
by

z2<p<l—z (9.28)

Since F(-) is not invertible at 0 and 1, we modify £% to avoid these points
as in (3.1):

%, if 2<¢& <1—2,
EN=1 =z, it &% <z, (9.29)
1—2z, if & >1-2z
As shown in Chapter 3, {5 — p w.p.1. Define
i = (C— F1(en)) u". (9.30)
Then
ay — a w.p.1.

For a € [a,a), the identifiability condition (9.26) becomes
i< C—au* <C—au” <.

So for a given threshold C, u* can be chosen to construct the estimation
algorithm if and only if
ro > A, (9.31)

which complements exactly (9.23) for the deterministic framework. Under
(9.31) and C > 4, the admissible input set is

u*eF:<C_67C+§>. (9.32)

a a

By Chapter 6, for a given u*, the optimal CR lower bound with binary-
valued observations is
F(C—au*)(1—F(C — au"))
N(uw*)? f2(C — au*)

ny(a,u) = E(@y —a)’ = (9.33)
and N(ny — nx(a,u*)) = N[E(@x — a)®> — %] — 0 as N — oo, which
means the algorithm (9.30) of the stochastic framework is asymptotically
efficient.
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Remark 9.17. The foregoing analysis indicates that the identifiability con-
dition for the deterministic framework is that 7o < A in the worst case and
ro > A for the stochastic framework. Due to the strict inequalities, there
is a dividing line ro = A between the two frameworks under binary obser-
vations. A key problem in combining the two frameworks is to find a way
to connect the two sets of identifiability regions.

9.5.2 Combined Deterministic and Stochastic Identification
Methods

In this subsection, we introduce a method to connect the two frameworks
and develop the criteria for switching from one framework to another.

Connection of Two Frameworks by Input Design

Since there is no intersection between the two identifiability sets (9.23) and
(9.31), one cannot design a strategy to switch from one framework to an-
other. Consequently, it is necessary to find an approach to connect the sets.
Here, we modify the stochastic methods by using two input values, rather
than one. Since each input value creates one identifiability set, by choos-
ing the inputs appropriately, we can create a scenario that these two sets
collectively intersect to the identifiability set of the deterministic method.

For the initial uncertainty [a,a], let b € (a,a). Then, b divides the interval
into two parts, [a,b] and (b,a]. For a € [a,b], the identifiability condition
(9.31) becomes a/b > A. Similarly, for a € (b,a], the requirement is b/a >

A. Since
' {a b}
maxming —, — p =
b b'a

with b* = \/a@, the parameter can be estimated if 79 > AZ2. Since A =
(C —3)/(C +8) < 1, we have A% < A; thus, there is an intersection
between the identifiability sets of two frameworks.

This analysis indicates that it is possible to connect the two frameworks
if two input values are used for the stochastic framework. We discuss next
the switching strategies. This will be done by using convergence speeds.
We first use an example to illustrate the basic ideas.

S

Example 9.18. Consider the one-step optimal worst-case error in Theo-
rem 9.15

q _(+0i-(0-Pa_1-5 5

el 2eq 2 1—79’

which decreases with ry. For the same system as in Example 9.16, the ratio
is plotted as a function of r¢ in Figure 9.2 with 5 = 0.2. We can see that
the ratio goes to 1 when ro approaches (1 — 8)/(1 + ), which means the
uncertainty is almost irreducible.
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FIGURE 9.2. Optimal parameter reduction ratio

Consider the identifiability condition of the stochastic framework ro > A.
The convergence speed may be slow in the worst case as ry is small and
close to A. The optimal covariance of the stochastic method with threshold
C' and constant input u* is

F(C —au*)(1 — F(C — au*))

) = TR (- an)
o F(C )1 - F(C )
* ®\ —au”* — —au*
L N DM (T I
and
1" (o) = nf 7" (Qo, u”). (9.34)

Then, the optimal convergence speed by designing an optimal input value
can be derived as

v () = 7" (€20)/N. (9-35)

For Qg, if we use the nx (o), we can first design identification algorithms
for Uy = [a,b*] and ¥y = [b*,a], and then calculate n}i (¥1) and ni (¥2).
Hence, the switch time N, can be decided by the following rule:

N, = min {3y > min{ny (e, Va@), nx(Vaza)} ). (9.36)
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With this switching rule, the joint identification algorithm can be con-
structed as follows:

1. In the case of 7, < A?, apply the deterministic method.

2. Denote the first time that 7, > A? as K, and calculate N, by
(9.36) with the information of parameter uncertainty lower and upper
bounds at that time K.

3. Keep using deterministic methods for another Ny — 1 steps. Then get
the parameter lower and upper bounds, namely, a, and @,.

4. Switch to the stochastic method.

9.5.3 Optimal Input Design and Convergence Speed under
Typical Distributions

We now solve (9.34) concretely for some typical noise distribution func-
tions. We will derive specific expressions for the uniform distribution and
truncated normal distribution. For other distributions, similar methods
can be used, although derivation details may vary. For simplification, let

ny = 1x(Qo) and n*(u*) = n*(Qo, u*).

Uniform Distribution
Suppose that the density function of dj is f(z) = 1/(26) for the support

set (i.e., strictly positive) in (—d,4). Then, F(z) = 2£2. We have

7" (u*) = sup {6 — (C' — au")?},
a€p

52, if ut eIy = (£,

=9 6 —(C—au*)? ifu*<

82— (C —au*)?, ifu*>

21Q

); (9.37)

i

=Q =IQ

Theorem 9.19. Suppose di has a uniform distribution on (—9,6). Then
for Qo, n* defined in (9.34) can be expressed as

5252 . C
o ifr< o

— 507%7 if r > CL-HS and C > 0, (9.38)
(a—g)[(cgl%—w—ml, if r > %5 and C <6,

and the optimal input can be derived concretely by the above cases, respec-
tively.
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Proof. By (9.32), the feasible input set is u* € T'. The set is nonempty if
and only if » > A in case of C > 5

Case (i): In case of A < r < €2 since u < Cf_é, we have € T > g
and % < g, namely, I" C F = (%, %) So for Yu* € I', there exists
a € Qq such that a = C'/u*, which induces n*(u*) = §2. Hence,

52 §%a’
n* = inf =
wel (u*)?2 (C'+0)2
with v* = (C + ¢)/a.
Case (ii): In case of C S << C+5, we have % < % and % < %

For u* € Ty = (£, <12, Wehaven( *) =62 S0

. 52 5%a?
wels (W2 (C+6)2

For u* € I'y = (C"s Q], notice that C' — au* > C — a% > 0, which

means a < C/u*. So n*(u*) = §% — (C —au*)? for u* € I's. Since

P (C-aw)® {520%’ 2ao_a2}
u*els

3 *
wer, ()2 w)pE

5*—c3 2aC —2 : * 2 :
and C > 0, -5 + 4= — @°, as a function of 1/u*, is symmetric about

77 (u*)2 uw
1/U**Cg§52
Since ) )
p_tg C  Ca8
a - C+d0~ C(CHY9)
we have
a  aC ([ aC @
C—-56 (C2—-§2 c?2-6 C
~aC(C +0) —a(C? + 6?) <0
N C(C? —6?) -
As a result,

2 2 20
02— Ct  2aC

(u*)2 u*

is minimized at u* = C'/a on I's, namely,

(u* '

u*€l's )2 u* O2

Hence, we have

¥ _ min §%a® %@\ o%a?
= (C+06)2 CCETEA
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Case (iii): In the case of r > CLM, we have % << and &9 > % For

u* € I'1, we have n*(u*) = 6% and n*(u*) = 6% — (C —au*)? for u* € I's. So
62 (52Q2 52 o (C _ au*)Q 5262

uigfpl W2~ C2 and ulrel& (u)? =z

Foru* € Ty = [C/a, %), note that C' —au* < C—a% < 0, which means

a > CJu*. So n*(u*) = 62 — (C — au*)? for u* € I'y. The minimization
problem is

2 ()2 2 _ 2
g S (o)t fOCF 200 L1
u*€l, (u*)? wrely | (u*)? u*

. §%-C} . . .
Since C > 4§, (u*); 230 —a?, as a function of 1/u*, is symmetric about

1/u* = 45 Since

L. O C-6_C(C-9)
C+6~ C — C?+4+42°

we have
[ aC B aC _a
C C%-52 C2-62 C+96
aC(C —§) — a(C? + 6?)
= > 0.
c(C? —62?) -
As a result,

2 -0  2aC
R e Y
(u*)Q u* -
is minimized at u* = C'/a on T4, namely,

inf
u*ely

52 —-C?  2aC ool 5%a?
(u*)2 u* = 02
Hence, n* = §%a%/C2.
The proof for C' < ¢ is similar and omitted. a

Truncated Normal Distribution
Suppose di has a truncated normal distribution with probability density

function )
T
)

RRORE)

where x € (—6,0), A(-) is the probability density function of the standard
normal distribution, and A(-) its cumulative distribution function. Here,
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we discuss the case of o = 1; general cases can be derived similarly. Then,
we have the density function

_ A(z)
1@ = 3579

and the distribution function given by

_ Al) — A(=)
Fl@) = 36 =20
Denote
Ar(z) = M) (1 = 2A(x)),
Aa(2) = (A(z) — A(=6))(A(d) — A(z)),
and
_ Aa(x)
G(z) = ()
Hence,
n(u*)= sup G(x)
C—au*<z<C—au*
and

0" = info” (u”).

First, we analyze the property of G(z). The derivative of G(x) can be
written as

&) = ML 20 (z) ;(2;;%@

Let
g1(x) = A (x) + 2xXa(x).
Then, we have ¢1(0) = 0 and ¢1(5) = A(0)(1 — 2A(d)) < 0.
Note that

ga(x) = gh(z) = 2Xi(2) — 2X\%(z) + 2\(z).

Then
g2(8) = 0A(0)(1 — 2A(9)) — 2)\2(6) <0
and )
gﬂm=2(ma—;>-—n%m<o

in the case of A(6) < 3 + A(0), and g2(0) > 0 in the case of

M®>%+Mw
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Lemma 9.20. gs(x) < 0 on (0,8) for A(6) < & + A(0). And for A(5)
L4X(0), there exists exactly one xo € (0,8) such that ga(z2) = 0, ga(z) >
on (0,z2), and gz2(x) < 0 on (z2,0).

Theorem 9.21. G'(z) < 0 on (0,8) for A(6) < %+ A(0). In addition, for
A(8) > 5+ X0), there ezists x5 € (0,8) such that G (z3) =0, G'(z) > 0
on (0,z3), and G'(z) <0 on (x3,9).

>
0

Proof. Note that G’(z) = g(z)/A?(x), so we need only prove the same
conclusion for g;(z). By Lemma 9.20, go(z) < 0 on (0,6) for A(6) < 5+
A(0). In addition, ¢1(0) = 0, and we have g1(z) < 0 on (0, ). For A(d) >
24+ A(0), g2(z) > 0 on (0,22) and g2(z) < 0 on (z3,0) by Lemma 9.20, so
g1(z2) > ¢1(0) = 0. Since ¢1(d) < 0 and go(x) < 0 on (xe,d), the second
part is true. O

Here, we only derive the case of C' > §, and A(6) < 3 + A(0). We
can discuss other cases similarly. Recall (9.32); the feasible input set is
w el = (<=2, %

a

) and the set is nonempty if and only if » > A. Then,
we have the following theorem.

Theorem 9.22 Suppose d has a truncated normal distribution on (—9,0).
Then for Qqo, n* defined in (9.34) can be expressed as

e ifA <r< S8
. G(0)a? Y SR
0= min{ @5, H(C — SPaja’),  if G0 <r < o, (9.39)
mln{G(O)“ JH(0)a?, H(C — “*a)a?, aQH(C—CTJ”Sg)},
if r > m,
where No(t)
2

0 = G

For system (9.22) with C' =40, a = 1, @ = 50, and the actual parameter
a = 15. The disturbance has a uniform distribution on (-4, d) with § = 6,
by the algorithm developed in Section 9.5.2:

We have K = 2, ajr = 9.8, and ax = 15. Then, we calculate Ny = 1 by
(9.36). We turn to stochastic method and get a.

It is shown that the parameter uncertainty is reduced to a certain bound
using the deterministic method in the first stage and convergent to the real
parameter using the stochastic method afterwards.

9.6 Notes

The material in this chapter is derived mostly from [111]. This chapter
presents input design, uncertainty reduction rates, and time complexity
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50

45 q

40 -

30 b

20 9

zof

FIGURE 9.3. Simulation on the combined deterministic and stochastic identifi-
cation methods

for system identification under binary-valued observations. This chapter
deals with nonstatistical information from the observed data. We show
that to enhance the nonstatistical information, the input must be properly
designed.

Our input design is based on the idea of one-step optimal design: From
the current uncertainty set on the unknown parameter, we select the best
input value of the input such that the next uncertainty set can be maxi-
mally reduced, assuming no further information toward the future. Casini,
Garulli, and Vicino have shown in [14] that if one has additional information
on the number N of remaining steps toward the end of the identification
data window, a better input design can be achieved. A dynamic program-
ming method was introduced to optimize such an input design. It can be
shown that in that case, the one-step optimal input design employed in
Section 9.4 is no longer optimal for this N-step optimal input design. On
the other hand, to achieve convergence with growing data sizes (namely,
N — oo, rather than a fixed integer from the outset), the one-step design is
a simple choice to achieve exponential convergence toward the irreducible
uncertainty set.

The deterministic approaches are subject to an irreducible identification
error; hence convergence is lost. They work well when the magnitude of the
noise error bounds is relatively small since the irreducible set is a function
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of the size of the noise. Also, the input design can achieve exponential con-
vergence rates toward the irreducible set, which is much faster than the
polynomial rates of convergence in a stochastic framework. On the other
hand, stochastic information in the data can produce a convergent esti-
mator. A combined identification algorithm that employs the input design
first to reduce the parameter uncertainty set exponentially, followed by a
statistical averaging approach to achieve convergence with periodic inputs,
seems to be the best choice in overcoming the shortcomings of each indi-
vidual framework.
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Worst-Case Identification Using
Quantized Observations

In this chapter, the parameter identification problem under unknown-but-
bounded disturbances and quantized output sensors is discussed. In Chap-
ter 9, an input sequence in (9.5) was used to generate observation equations
in which only one parameter appears, reducing the problem to the identifi-
cation of gain systems. A more general input design method is introduced
in this chapter to achieve parameter decoupling that transforms a multi-
parameter model into a single-parameter model. The input sequence with
the shortest length that accomplishes parameter decoupling is sought. Iden-
tification algorithms are introduced, and their convergence, convergence
rates, and time complexity for achieving a predefined estimation accuracy
are investigated.

Section 10.1 formulates the problem and derives a lower bound on iden-
tification errors. Section 10.2 studies the input design that achieves par-
ameter decoupling. Parameter decoupling reduces the original identification
problem to a one-parameter identification problem. Section 10.3 presents al-
gorithms for identifying one parameter with quantized observations. Time-
complexity issues are further studied in Section 10.4. Finally, Section 10.5
illustrates the identification algorithms and their convergence properties by
several examples.

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 10,
(© Springer Science+Business Media, LLC 2010
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10.1 Worst-Case Identification with Quantized
Observations

Consider an FIR system

nofl

Y = Z aup_; +dg, k=koko+1,..., (10.1)
=0

where {dj} is a sequence of disturbances, {a;} are unknown system par-
ameters, and the input ux, € U = {ug : 0 < ug < tUmax, & = ko, ko +1,...}.
The output y; is measured by a quantized sensor with mg thresholds
Cy < Cy < -+ < Cp,. Namely, the sensor s = S(y) is represented by
the indicator function

mo
sk =S(yk) = Zif{yke(ci,cm]p (10.2)

i=1
where ¢ = 1,...,mg with Cy = —oo0 and Cy,,+1 = 00. Although a sum is

presented in (10.2), at any time k&, only one term is nonzero. Hence, s, = 7,
j=0,1,...,mp, implies that y;, € (C}, Cjy1].

Define 0 = [ag, ..., an,—1]. Then the system input-output relationship
becomes

Yr = 040 + dy, (10.3)

where ¢ = [Uk, Uk—1,- - ., Uk—ny+1) - The system will be studied under the

following assumptions.
(A10.1) For a fixed p > 1,

(i) the sequence of disturbances d = {dj, : k > 0} is bounded by ||d||ec <
%

(ii) the prior information on @ is given by Q¢ = Ball,(6y,eq) C R™ for
some known 6y € R™ and eg > 0.

For a selected input sequence uy, let s = {sx, k = ko,...,ko+ N —1} be
the observed output. Define

mi

Qn (ko,u,s) = {9 DSk = Zi1{¢;€9+dke(ci,cﬂl]}

=0

for some |di| <6, k=ko,...,ko+ N — 1},
and the optimal worst-case uncertainty after N steps of observations as

ey = inf  supsupRad,(Qn(ko,u,s) N Ball,(6y, ep)).

lulloo <tmax ko s
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Proposition 10.1. Assuming Assumption (A10.1), for (10.3), the uncer-
tainty set Bally (0, (C1 — §)/umax) is not identifiable.

Proof. For any 6 € Ball, (0, (C1 — ¢)/umax), the output

Y = 00+ di < | 9(k)l|oollOfl1 + 0
)
< umaXL +0=C,.

It follows that si = 1, Vk. Hence, the observations could not provide further
information to reduce uncertainty. a

10.2  Input Design for Parameter Decoupling

In order to simplify the problem, an input design method was introduced in
[111] to decouple system parameters for identification. We are seeking the
shortest input sequence lengths to decouple (10.1) into ng single-parameter
observation equations.

Definition 10.2. An input sequence {u;,i = ko, ..., ko + No — 1} is said
to be ng-parameter-decoupling if, for each j = 0,...,ng—1, there exists uy;
such that y, = ajug, +dj. for some ky < k < ko+Ny—1 and without consid-
ering inputs before time kq. In other words, the Ny observation equations
contain at least one single-parameter observation equation for each param-
eter a;. The input sequence is called the shortest no-parameter-decoupling
sequence if Ny is minimal.

Example 10.3. The shortest ng-parameter-decoupling input segment is
not unique. For example, when ng = 3 and ko = 0, input u = {u1, 0,0, uy4, 0,
ug, 0}, we have

Ys = a1y, Yg = a2Us, Y4 = A3UT.

That is, u is a three-parameter-decoupling input segment. By exhaustive
testing, we can verify that w is shortest. It can be easily checked that
{0,u3,0,u}, 0,0,ut} is also three-parameter decoupling.

Since parameter decoupling is independent of the actual values of wuy,
for simplicity we will always use uy; = 1 to represent the nonzero input
value at k;.

Definition 10.4. A vector is called a {0, 1}-vector if its components are 1
or 0.

Definition 10.5. A {0, 1}-vector is said to contain the jth row of the ng x
ng identity matrix if the jth row of the ng x ng identity matrix is a block
of it. In this case, the 1 in the block is said to map to the jth row of the
ng X ng identity matrix.
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Definition 10.6. A {0,1}-vector is said to be complete if

(i) it contains every row of the ng x ng identity matrix;

(ii) each 1 maps to at most one row of the ng x ng identity matrix.
Two complete {0,1}-vectors are equivalent if they have the same length.

Definition 10.7. For a given {0, 1}-vector b = [by,ba,...,bn] and ¢ =
[c1,¢2y .. yen] s i ¢p =by_jq1 for i =1,2,..., N, then b and ¢ are said to
be converse to each other.

Definition 10.8. Assume a {0,1}-vector b = (b1, ba,...,by) is complete,
and b; maps to the first row of the ng xng identity matrix. If ¢ = (¢q, ..., en)
satisfies ¢; = bjy4—1 for i = 1,...,N —ng + 1 and cy_;4j42 = b; for
j=1,...,1—1, then the transfer from b to c is called initial-1.

Proposition 10.9. For a complete {0,1}-vector b = (by,...,bn), after
converse and/or initial-1 transfers, the new vector is equivalent to b.

Proof. Assume that by, (i = 1,...,n9) maps to the ith row of the ng x ng
identity matrix.
Converse: Denote ¢ = (by,...,b1) as the vector that is converse to b.

By definition, by _x,+1 is the component of ¢ that maps to the ith row of
the ng x ng identify matrix, so ¢ has property (i) in Definition 10.6. Since
ki # kj for i # j, we have N — k; +1 # N — k; + 1. Hence, c has property
(ii). In addition, b and ¢ have the same length. So b is equivalent to c.

It is similar to prove for the initial-1 transfer. a

Definition 10.10. Two 1’s in a {0,1}-vector are called neighbors if there’s
no 1 between them.

Proposition 10.11. For a complete {0, 1}-vector, if there are more than
(np—1) Os between two neighboring 1s, then keeping only (ng—1) 0s between
them will not change its completeness.

Lemma 10.12. The shortest length of complete {0, 1}-vectors is

V(o) %, if ng is odd, (10.4)
0) = ) .
%, if ng is even.

Proof. By Propositions 10.11 and 10.9, any {0,1}-vector is equivalent to
the one with first v(ng) components:

no+1 no+1 no+1 -1
—_——
1,0,...,0,1,0,1,0,...,0,1,...,0,...,0,1,0,...,0,1,0,...,0,  (10.5)
~———

’I’Lo*l
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where | = 22t (or 20) when [ is odd (or even). For k < ny, let

z kL if k is odd,
k =
ng — % +1, if k is even.

Then, the kth 1 in (10.5) maps to the lxth row of the ng x ng identity
matrix.

Hence, the first to the v(no)th components of the vector in (10.5) is
complete. a

Theorem 10.13. For system (10.1), the length of the shortest ng-parameter-
decoupling input segment is v(ng). Furthermore,

(i) if ng is even, uy = 0 for all k except k = ko + i(ng + 2),ko + (i +
1)(no+1)—1, or, for all k except k = ko +v(ng) —i(no+2)—1, ko +

v(ng) — (i +1)(no + 1), where i =0,1,..., % —1;

(i1) if ng is odd, up = 0 for all except k = ko + i(no +2) + 1, ko + (i +
2
1)(no+1), and ko + "3 ; or, all except ko +v(ng) —i(no +2), ko +

v(ng) — (i+1)(no + 1) + 1, and ko + 252, where i = 0,1,..., 223,

Proof. Suppose u = [Upy, Ukg+1, - - - » Ukg+N—1]) 18 & shortest ng-parameter-
decoupling input segment. By definition, there exists k; such that
ug, #0and up, =0 for k=k —no+1,...,k — 1L (10.6)

So we have yi, = apuyg,, and hence ag is decoupled.

Consider the nonzero components of u as 1, u becomes a {0, 1}-vector.
Then, (10.6) can be considered as the ngth row of the ng X ng identity
matrix. Namely, the {0, 1}-vector v must satisfy condition (i) of Lemma
10.12. Furthermore, by the definition of the shortest parameter-decoupling
input vector, k; # k; for i # j, So the {0,1}-vector u is required with
condition (ii) of Lemma 10.12. Lemma 10.12 confirms the first part of
Theorem 10.13. The second part follows the proof of Lemma 10.12. a

10.3 Identification of Single-Parameter Systems

In this section, the identification of single-parameter systems is studied.
The conditions of identification using quantized sensors are given, and the
effect of threshold values to identification is discussed.

Consider the single-parameter system

yr = au +dg, k=ko,ki+2,..., (10.7)

where a € [ag,T0] and ay > 0, d = {d,,dky+1,---} is the sequence of
disturbances satisfying ||d||oc < 6, uy is the input, and the output yy is
measured by the quantized sensor (10.2).



154 10. Worst-Case Identification Using Quantized Observations

Remark 10.14. Proposition 10.1 confirms that the uncertainty is irre-
ducible when |a| < (C7 — §)/umax, but in order to investigate the rela-
tionship between identification and all threshold values, we assume |a| >
(Cimg—0)/Umax. In this case, input ug = Cé,’;"jj Umax- 1 $(0) =0, y(0) < Ch,
which indicates a > 0; else, s(0) # 0 indicates a < 0. Thus, the sign of a is
known. Without loss of generality, we assume aq > (Cny — 0)/Umax-

For simplification, the following symbols will be used in this chapter:
1. a;,ay: the uncertainty upper and lower bounds of @ at time &;
2. e =0 — ag;

Ly =exr/er—1;

> W

Tk = 4y, /Tk;
5. AC;=Ciy1 —C,1=0,...,mg—1;

6. max AC; = maxi<ij<m,—1 AC; and min AC; = minj<j<ym,—1 AC;

_ Ci—maxAC;—§ .
7. R= Cmg+max AC|+6°

(Cri’ls)ak—l*(cj*‘s)ﬁk_l

8. Pk(l7]) = (Ci+Cj)er—1 ) i S j;
N Ek,l(maxiglsj,l ACH—Z(S) .
9. Qk(l’-” T (Cj+max;<i<j—1 AC+0)er—1’ t=s

10. V{z1, 22} = max{x1,z2} and A{x1, 22} = min{zy, 22 };
1. Li(d,5) = MVAPe(4,5), Qr(i,5) }, 1}
12. Ly (i) = AM{Py(i, ), 1}.

10.3.1 General Quantization

A quantized sensor is binary when mq = 1. By Chapter 9, when the decou-
pled observations (10.7) are measured by a binary sensor with threshold
(4, in the worst case, the minimum of Ly is Ly(1) and the optimal input

. _ 201 . .
S up = g Subsequently, we will consider mg > 2.

Theorem 10.15. For (10.7), when ex—1 < (min AC) + 2)/tumax, the min-

imum of Ly is Ly = Li(mg) in the worst-case sense.

Proof. By (10.7), we have a = (yx — di)/uy. The necessary condition of
L;, < 1 is that for all ug € U, so there exists some threshold C; such that

Ci—5§ Ci+9
U Ug

a4 < < Tp_1. (10.8)
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Suppose C;, satisfies (10.8), since
erp—1 < (min AC) + 26) /umax < (Ciy — Cig—1 + 20)/Umax,

we have
Cip—1 — 0 < Ciy + 0 — Umax (Ar—1 — @j_1)-

By (108), Cio + 0 < Tp—1Umax, SO
Cig-1 -9

< ap_1q-
up i1

Since C1 < Cy < -+ - < Oy, for i < i, C; does not satisfy (10.8). Similarly,
for i > ig, C; does not satisfy (10.8). Namely, for a given uy, € U, there exists
one threshold at most, which satisfies (10.8). By Chapter 9, in a worst-case
sense, the minimum of Ly is Ly, (k) when only C;, satisfies (10.8), and the
optimal input is uy = 2C;, /(@k—1 + ap_1)-

Furthermore, since Zl(k) is monotonically decreasing for i and C; <
Cy < -+ < Cpyy, the minimum of Ly is Zl(kz) and the optimal input is
up = 2C1/(@p-1 + aj_y)- O
_In order to design input with quantized sensors to make Ly less than
Li(Cy), we now describe how to identify systems with quantized observa-
tions.

Theorem 10.16. Assume 6 < min AC}/2, umax > (Cmy — 9)/agy, and
er—1 > (Cpy — C1 + 20) /tmax. Then

Lk :Lk<1,m0). (109)
Furthermore,

(i) if rk—1 < R, then Ly = Py(1,m) and the optimal input is up =
Ci+Cmy
ak—1ta,_’

(ii) if rg—1 > R, then Ly = Qr(1,m) and the optimal input is up =
Cg+max ACL S
ak—1 :

Proof. Since e;_1 > (Cpy—1 — C1 + 20)/Umax, there exists up € U such

that O s o 5
LT 2> Gy, Zmo 9 <
Uk Uk

which together with § < min AC;/2 gives

ak»

Ciq1—0>2C1+9, for [=1,2,...,mg— 1.

Hence, there exists u; € U such that

Ci6 _Ci48 _  _Cmy=0 _ Cmy+3d

Qp_1 >
TRt U U U Uk



156 10. Worst-Case Identification Using Quantized Observations

By (10.4), a = (yx — di)/ug. For the input in (10.10), consider si: If
Sk = mg, then a > (Cy,, — 9)/ui, and hence,

a, = V{(Cmy = 0)/ur, a1} = (Crg — 6)/uk, @ = Tpp—1.
Denote v = urex_1. Then, we have
Ly, = (@r—1uk — (Cimy — )/ k-

Ifsp=7,j=1,...,mp—1, then (C; — &) /ur < a < (Cj+1 + 9)/ug, and
hence,

a, = (Cj = 0)/ug, ax = (Cjt1+9)/ug, Li=(AC;+25)/.
If s, =0, then a < (Cy — d)ug, and hence,
a =ap_y, @ =(C1+6)/uk, Li=(C140—ap_qur)/v.
So, in the worst case, we have
Ly > (@k—1up — (Cmg — 6))/Vis

Ly > (AC; + 26) /., (10.11)
Ly > (C1+6 — aj_yuk) /Y-

Since uy > 0, (10.11) is equivalent to

Cing—0
< _ mq
Uk = @ —Lien1
AC;+26
U Z Lrern_1’
U Z C1+96

a,_+Lyer—1’
which means that there exists uj € U satisfying (10.10) such that

Ly > Pu(1,mo),  Li > Qu(1,mo), (10.12)
and the equalities in (10.12) are achieved in the case of

Uy = Cmg + Cl and g, = Cmo + maxiCi — Ci+1} + d’

Qp—1+ap_ 4 ak—1

respectively. So, (10.9) is true.
Furthermore, when rp_1 < R, we have Py(1,mq) > Qr(1,mq). Let up =
9% Then, by

Ap—1—Qy_ 4

Ci+Cmy _ Cmg=8+C1+0 _ Cpy =8

— iy - < umaxa
[ 2a5,_4 ap 1

U =
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ug, € U. From (10.11), one can get Ly = Pj(1,mg).

o Com AC+6
Similarly, when ry_1 > R, let u; = % Then, u; € U and

Ly = Qk(l, mo). O

Theorem 10.16 shows that when rp_; < R, which means that the un-
certainty bound is large, ax—1 — (Cp, — 9)/ug and (Cy + 6)/up — a5+
are larger than (max AC) + 20)/uy. So, Ly is determined by Cy and C,,,.
When a;,_,/ar—1 > R, which means the uncertainty bound is small, ;1 —
(Cng — 0)/ug, and (C1 + 0)/u, — aj_, are less than (max AC) + 20)/uy.
Then Ly, is determined by the two neighboring thresholds with the maxi-
mum space between them. As a result, L; derived from mq — 1 thresholds
may be less than the one derived from mg thresholds.

Example 10.17. Let C; = 85, Cy = 94, C5 = 97, C4 = 100, and § = 1.
Compare Ly, derived from {Cy,Cy, Cs,Cy} and {Cs, Cs, Cy}.

. C1—(Cy—C1)—6
1. For {Cy,Cy, C5,Cy}, if ro < m = 15 then

86y — 994,
Ly = Py(1,4) = 220 7720
1=h(1,4) = 185¢
Ifrg > 22, then
1,4
=@i(1,4) = 1060

. Cy—(C3—Ca)—4 45
2. For {02,03,04}, if T0 < m 597 then

95a0 — 99,

Li=h@24 ==,

If ro > then

52’

ap(Cy — C3+26)  5ag

Ql( ’3) (204 —C3+ (S)@o 104e

The curves of L; with ry are plotted in Figure 10.1. It is shown that we
have L1(1,4) < L1(2,4) as 19 < 0.77 and L1(1,4) > L1(2,4) as 1o > 0.77.
The reason is that the space between C7 and C5 is larger than others, so
maxi<;<z AC; > maxao<;<3 AC), which causes the result in Figure 10.1 by
(10.9).

Before studying the general case, we start from the case mg = 2.

Corollary 10.18. For system (10.7) with mo = 2 and u, € U, in the
worst case, the minimum value of Ly is

Ly, :/\{V{Pk<1’2)7Qk(172)}7zk(1)}' (10'13)

Furthermore,



158 10. Worst-Case Identification Using Quantized Observations
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L
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FIGURE 10.1. L, derived from C; ~ C4 and Cs ~ Cy

(i) if
— 201 —Cy =6
SR oG AT &
then Ly = P1(1,2) and the optimal input is
Ci + Oy

U = =
Gg—1+ Qg1

(i) if
201 —Cy — 6 Cy—9¢
A = STk-1 S oA
205 —C1+ 6 205 —C1+ 6
then Ly = Qr(1,2) and the optimal input is
_ 2Cy — C1 + 5.

Ap—1

Uk

(iii) if
G- G0
20, - C1+6 "N Gyt 4
then Ly, = Ly(1) and the optimal input is
20,

Uy =
-1+ Q54
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(iv) if
Cy— 6

Th_1 > —,
F=1Z G

then Ly =1 for any uy € U.

Proof. Since mo = 2, we can construct inputs with one or two thresholds.
By Chapter 9, the minimum L with a single threshold is Ly = Lk (2). In
addition to Theorem 10.16, (10.13) is true.

For (i), we have Pj(1,2) > Q(1,2), which together with C; < Cy gives

(Cl + (5)ﬁk_1 — (CQ — 5)Qk—1 < ~

Pu(1,2) = RS < Iu(),

Hence, Ly = Zk(CQ).

For (ii), we have P(1,2) < Qx(1,2), which together with ry_1 < 52570

gives Qr(1,2) < Li(2). Hence, Ly = Qx(1,2). By Theorem 10.16, one can
get the optimal input of (i)—(iii).
For (iii), we have L = L(mo). By Chapter 9, the optimal input is
_ 2C5
Uk = Tooita,

For (iv), by Chapter 9 we have Ly = 1 for any inputs. a

10.3.2  Uniform Quantization

Consider that Ly is affected by Cy, Cp,,, and max AC;, and Qp(1,mg)
decreases with decreasing max ACj. In order to minimize max ACy, we
assume

02—01203—02:"':Cmo—cmo_l Z:AC.

Lemma 10.19. Consider (10.7). Assume that 6 < AC/2, umax > (Crmg —
8)/ag, and ex—1 > (Cpy — C1 + 28) /tumax. For 2 <i < j < mg, denote

Lk(la.]) = \/{Pk(za.])an(Z - 1,2)}
In the worst case, we have

Zk(l,mo) < /\{Zk(l,mo — 1)7 Zk(CQ, Cmo)}' (1014)

fN’roof. By Cy < Cy, we have Py (1,mg) < Qr(1,mg — 1) and;ka(l,mo)
Li(1,mg — 1). To prove (10.14), we need only show that L (1,mg)
Zk(Q,mo).

For 71 < %, i = mo — 1,mg, we have Py(1,i) < Qx(i — 1,1),
and hence, Ek(l,i) = Py(1,4). Similarly, for ry_q > gt%g;g,

Zk(lvi) = Qk(l - 1’i)'

<
<

we have
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Considering that Lg(1,7) is piecewise about a;_,/@x_1, we study the
following three cases:

(i) When r,_; < %, we have

Li(1,9) = Py(1,i), i=mo—1, mo.
Noting that

(Cl -+ 5)ak 1— (C 5)ak 1

Pu(1,4
w19 = (C1+ Cy)ep—1
(Gt 0@t ay) g
(C1 + Ciex—1 T

and Cp,, > Co, we have Py(1,mq) < Pi(2,mg), and hence, Zk(Lmo) <
L (Ca, Chy)-

. C1-AC—$
(ii) When ri_; > T i tACTs) Ve have

Li(1,i) = Qu(iyi+ 1), i=mo—1,mo.
Noticing that

ap—1(AC+26)  ap_1(AC +20)
(Ci+ AC +d)er—1 (C; +AC +6)ep_1

Qriyi+1) =

and Cmo 1 < Cpy, we have Qr(mo — 2,mp — 1) < Qr(mo — 1,myg), and
hence, Li(1,mg) < Lip(1,mg — 1).
(iii) When % <rp_q < %, we have
Li(1,mg) = Qr(mo — 1,mo) and  Ly(1,Crng—1) = Pr(1,mo — 1).

By (ii), we have rp_1 = %, and hence, Ly (1,mq) < Ly(1,mg — 1).
Notice that Ly (1, mg) = Qk(mo — 1,mg) increases about @, /@x_1. Then
Lk(l mo—1) = Qr(m mo — 1 ,mg) decreases about 7_1. Thus, for case (iii),
we have Ly (1,mg) < Li(1,mg — 1). To summarize, (10.14) is true. 0

Theorem 10.20. Consider (10.7). Assume § < AC/2 and ex—1 > (Cppy —
Cy + 26)/tumax- Then for u, € U, in the worst case, the minimum Ly, is
that

Li, = AMV{P(1,mq), Qu(mo — 1,mg)}, Li(mo)}. (10.15)
Furthermore,
(i) for rp—1 < Gmg=moBC20 "y p (1,mg) and the optimal input is
Cg +ACHS 7 k k\L, 110
up = C1+Cmy

ag—1+a,_,’
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. Cony —moAC—8 Cog—1—8
(ii) for —F—Res acts < Th-1 < g SYacts: Lk = Qr(mo — 1,mgp) and
o Cong LAC+5

the optimal input is uy = M%T;

Cog1—8 Cy 8 =~ . .

(iii) for WAICM <rp_1 < sz—ké’ Ly = Li(mg) and the optimal input
. 2Cm,
15 U = =

. Cny —8
(iv) forrp—1 > m, Ly =1 for any u, € U.

Proof. By Corollary 10.18, (10.15) is true for my = 2. Assume that for
i > 2, (10.15) is true for mg = 4. Then for mg =i + 1, we have

By Lemma 10.19, we have Lj(1,i 4+ 1) < A{Lg(1,i), Lx(2,i + 1)}, which
implies that (10.15) is true for m = i + 1. Thus, by induction we have
(10.15).
The rest can be obtained by comparing Py (1, mg), Qx(mo — 1,mp), and
Li(mo). =
By Theorem 10.20, Ly, < Ly(my) is equivalent to Ly (1,mq) < Ly (mo),

or equivalently, 7,1 < ~—20—

Crmo+ACTS
Theorem 10.21. Consider (10.7). Assume § < AC/2 and denote
K={k:ep_1 > (Cmo — C1 4 20) /Umax}-

For each k, choose the optimal uy, to minimize Ly, then in the worst case,
there exists at most one k € KC such that L, = Qx(mo — 1,mg).

Proof. Since g;, and @, are increasing and decreasing with respect to k, by
Theorem 10.20, for

Cono — moAC — 6 Cor — 6
<7Tp—1 < )
Cmy +ACH+6 Cmy +ACH+6

the minimum of Ly is Ly = Qr(mo — 1,mg). Hence, if there exist two k’s
in K such that Ly = Qx(mo —1,mg), then they must be neighbors. Denote
them as kg, ko + 1, respectively. Then,

Lgy41 — Gry €kp—1 G, 1
I I 77
Ly, Qko—1 Cko Gro—1 Lk,
or equivalently,
[N
Lyyy1 = =

Qko—1
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Since @y, = Gg,+1 in the worst case, we have Ly, 41 = 1, which contradicts
the fact that Ly,11 < Lg,+1(mo) < 1 for
Cm07m0A075<ak0 Cmo 1—90
Cmo +AC + 06 ak, ~ Cmy + AC+65°

d

By Theorem 10.21, we can figure out how many k’s there exist such that
Ly < Ly (mo)

Theorem 10.22. Consider (10.7). Assume § < AC/2 and denote K =
{k:ex—1 > (Crmy — C1+20)/tumax }- In the worst case, choose the optimal
input to minimize Ly. Then, the total number K of the elements k € K
such that Ly < Li(mg) satisfies

Inay —In(1 — ay) Inas — In(1 — az)

<K< .
To <K< o, +1, (10.16)
where
I Ci+9 N (O — C1 —20)ay
L0+ Gy T (O )
Cmo — 0 (Cmy — C1 —20)ag
a3 = 5, =
Cy + Chyy (Crnp +0)

Proof. By Theorem 10.20, Ly, = A{V{Qx(1,m0), Qx(mo—1,mo)}, Li(mo)}

=~ a Comg1—8
for k € K and Ly, < Li(myp) only for EZ L < WACHS'
Cong —moAC—6

Furthermore, for r,_; < O FACTS we have
Ly = Pi.(1,my), (10.17)
Crng —moAC—0 Co—36
and for 7ano+gc+6 <rh-1 < g FacTs
Lk — Qk(mo - ].,mo). (1018)

Thus, by Theorem 10.21, there exists at most one & satisfying (10.18).
From (10.17), one obtains

Ciy — Cy — 26
ep = Q1€p—1 — ( i+ Cl'mo) )gk_l (10.19)

and C, C 26
ek = Qgep_1 — (Comg = Comy = 20) (10.20)

Ap—1-
(C14Cmg) 1
By (10.19) and the fact that a; decreases about i, we have

(Cong = C1 —2) %
(Cl+cm0 Zala’k 1—1

e = o/feo —

< o/feo —ag(l— alf)

= (1 - ao)ad — as.
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By e, > 0, or equivalently, (1 — ag)a¥ — ay > 0, we have

(6]
In
k< ﬂ
- Inay
Similarly,
E> Inay —In(1 — a4).

- In as

Thus, by (10.18), we have (10.16). O

Remark 10.23. In Theorem 10.22, K is estimated by using the prior in-
formation of parameters. Since the bound of the unknown parameters de-
creases, the estimate of K is more accurate if updated parameter bounds
are used.

10.4  Time Complexity

Section 10.3.2 shows that for uniform quantization with mg thresholds, in
the worst case, the minimum Ly, is

Ly, = MV{P(1,m0), Qr(mo — 1,m0)}, Li(mo)}.
Considering that Ly (mq) is about the largest threshold, and

Cog—1 — 6

LS G TAC 1 0

we have Ly < Zk (mg). Furthermore, by Theorem 10.21, in the worst case,
there exists at most one k € K = {k : ex—1 > (Cpy — C1 + 20) /Umax } such
that Ly = Qr(mo — 1,mg). So, we will study the effect of Py (1,mq) on the
parameter estimation and its time complexity.

(A102) Co—-Ci1=C3—-Cy =--- = Cmo — Cm0,1 = AC, 0 < AC/2,
and e > (Cpy — C1 + 20) /tmax-

Lemma 10.24. Consider (10.7). Let

- moAC+25 I
T Cpy+AC =5

For e € (0,e0), N(e) is the time complexity of the parameter’s unknown
bound from eq to e. Choose optimal inputs in each time k. Then,

In(ag + €) — In[(1 — ag)eg]

N(e) < 10.21
(¢) < — 7 (10.21)
where
o — Ci+6 oy — (Cmo - Ch - 25)@0
1_01+Om0, 2 (Cmoid)
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Proof. Since e;_1 > e > o0 and ag > ap_1,

Cong — MoAC — 6
Cong + AC + 6

TE—1 <

By Theorem 10.20, the minimum of Ly is Py (1, mg). Hence,

Cmg —C1 —26

Zme — 21T A0
Ci+Cpy "1

(Cpy — C1 — 26)ay
Cl + C77L0 Z

€k = Q1€k—1 —

IN

Oélfeo —
=0

= (1 — ag)akey — as.
In the worst case, a necessary and sufficient condition of e < e is
k
(1 —ag)ajey —as <e,

or equivalently,

ag +e
In ——
k> —(L—az)eo
- In g
Thus, (10.21) is true. O
Theorem 10.25. For (10.3), let
Golngaxggo( )5 O = min (i),
mg +20 _
O Gt AC 5 o= Rady(o)

Then, for any given e € (o, ¢eq), we have

In(as + e/ng/?) = n[(1 — az)eq)
In g

N(e) < v(ng) , (10.22)

where Ci+96 C C1 —26)0
O£1=L and agz( mo — C1 = 20)0

Cl + Cmo (Cmo - 5)

Proof. For the inputs constructed in Theorem 10.13, after N = v(ng)Ny
steps, each parameter bound can be updated N; times. In addition to
Lemma 10.24, we have

Rad,(Qy) < ny/"Radus ()
< ndP[(1 = )" Rad (Q0) — s
< npP[(1 = )™ Rad,, (Q0) — as]

= né/p[(l — ag)aiv/u(ng)eo — ag].
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So, (10.22) is true. a
Replace the [P norm in Theorem 10.25 by the {*° norm. Then the follow-

ing theorem can be derived.

Corollary 10.26. For (103), let 50 = INaXj<i<ng a;, QO = minlgignog

mo AC+26
Cumg +AC—5

157

o= 0o, and ey = Radoo (). For any given e € (0¢,¢e), we have

In(ae +e) —In[(1— as)eo]
In [e5]

N(e) <wv(ng)

)

where ap and o were introduced in Theorem 10.25.

10.5 Examples

Two examples are used to demonstrate the methods developed in this chap-
ter. In Example 10.27, the parameters are estimated, and then the input is
designed to track a target output. In Example 10.28, the difference between
the estimation of quantized observations (mg > 2) and binary observations
is discussed.

Example 10.27 (Tracking problem). For given target output y*, design
inputs such that yr = y*. It is worth mentioning that the y; is measured
by a quantized sensor with thresholds C;, i = 1,2, ..., mg. For the classical
tracking problem, the target output y* must be equal to some threshold,
and for y* # C;, 1 =1,2,...,myg, the tracking problem cannot be solved by
classical methods. However, by using the results developed in this chapter,
the unknown parameter can be estimated first, then the inputs can be
designed to track y*.
Consider

Yk = a1up + aUp—2 + agugp—3 +di, k=3,4,...,

where d < 1; the real aj, ae, az are 12, 10, 5, but unknown; the prior
information is: a; € [1,70], i = 1,2,3, umax = 30, y* = 70, and yy, is
measured by a two-threshold sensor with C7; = 70, Cy = 80.

By Theorem 10.13, let

u = {up,0,0,us,0,us,0,ur,0,ug,0,0,us, ...};
then
Y13i4+3 = A3U13i, Y13i+12 = A3U13i+9, ©=1,2,...,
Y13i+4 = Q1UI3i+3, Y13i+13 = A1U13i4+12, = 1,2,...,
Y13i+7 = G2U13i+5, Y13i+9 = QaUizi+r (=1,2,...

Hence, the parameters are decoupled and then estimated. The estimate is
aimed at reducing the unknown bound of each parameter to be less than 1
(see Figure 10.2).
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TABLE 10.1. Two-threshold sensor

Item | k=0 | k=1 k=2 |k=3| k=4

ay, 1 1 1 8.26 | 11.35
ay 60 30.03 | 15.28 | 15.28 | 12.19
ex 99 29.03 | 14.28 | 7.01 0.8

Ly, 1 0.49 0.49 0.49 0.12

TABLE 10.2. Binary sensor

Item | k=0 | k=1 |k=2|k=3 | k=4 |k=5]|k= k=

ay, 1 1 1 8.45 8.45 | 10.31 | 11.23 | 11.69
ay 60 30.82 | 16.08 | 16.08 | 12.39 | 12.39 | 12.39 | 12.39
ex 99 29.82 | 15.08 | 7.63 3.94 2.08 1.16 0.70
Ly, 1 0.51 0.51 0.51 0.52 0.53 0.56 0.61

Consequently, consider the center of each unknown parameter interval
ap,ds,asz as the estimate of a1, as, as. For y*, let

up = —(y" — Gaup, — Agup—2).

)

At some k, change the parameters to a; = 14,a2 = 5,a3 = 8. Then yy
no longer tracks yi. However, the quantized sensor can detect it and the
parameters can be estimated again (Figures 10.2 and 10.3).

Example 10.28 (Comparison of estimations with quantized and binary
sensors). Consider

Yk = auy + di, (10.23)

where the real parameter a = 12 but is unknown. The prior information is
that @ € [1,60], § = ||dl]|c < 1, and umax = 30. There are two-threshold
sensors with C; = 95, Co = 100 and a binary sensor with C' = 95. The
estimation aim is to reduce the unknown parameter bound to be less than
1

Then,

(i) increasing thresholds makes the estimation faster (Tables 10.1, 10.2,
and Figure 10.4);
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FIGURE 10.4. Comparison of estimations with two thresholds and binary sensors

(ii) from Table 10.1, we can find that L, < 1/mg, because the mg thresh-
olds divided the parameter space into mg + 1 intervals, and Ly is de-
cided by the longest interval in the worst case. However, for a given
question, Ly may be decided by a smaller interval.

10.6 Notes

Based on the shortest decoupling input and analysis of gain system, the
identification of an FIR system with quantized observations is studied.

In this chapter, the shortest decoupling input starting from kg is defined
and designed without utilizing the information of inputs before ky and the
length is v(ng). In some special cases assuming uy = 0 for k = kg — ng +
2,...,ko, the shortest length of inputs to decouple each parameter once
can be designed to be ng(ng + 1)/2, which can be generalized to decouple
each parameter p times with only png(no + 1)/2 (see [14]). For example, if
ng =3 and uy, = 0 for k = —1,0, by input u = {uy,us,0,0,us5,0}, one can
get

Y2 = a1uy, Ys = azuz, Yr = a2Us.

That is, u is a three-parameter-decoupling input segment and the length is
no(no +1)/2 = 6.

However, the condition that uy = 0 for k = kg—ng+2,. .., kp may not be
reasonable. For example, after the input segments, in the above example,
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we have k, = 6, but the condition that uy = 0 for k = k{, — 1, k{, is not
satisfied. The decoupling method developed in this chapter has a benefit
of being independent of such conditions, and it is the optimal one in this
case.



Part IV

Identification of Nonlinear and
Switching Systems
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Identification of Wiener Systems with
Binary-Valued Observations

This chapter studies the identification of Wiener systems whose outputs are
measured by binary-valued sensors. The system consists of a linear FIR (fi-
nite impulse response) subsystem of known order, followed by a nonlinear
function with a known parameterization structure. The parameters of both
linear and nonlinear parts are unknown. Input design, identification algo-
rithms, and their essential properties are presented under the assumptions
that the distribution function of the noise is known and the nonlinearity is
continuous and invertible. We show that under scaled periodic inputs, the
identification of Wiener systems can be decomposed into a finite number of
core identification problems. The concept of joint identifiability of the core
problem is introduced to capture the essential conditions under which the
Wiener system can be identified with binary-valued observations. Under
scaled full-rank conditions and joint identifiability, a strongly convergent
algorithm is constructed. The algorithm is shown to be asymptotically ef-
ficient for the core identification problem, hence achieving asymptotic op-
timality in its convergence rate. For computational simplicity, recursive
algorithms are also developed.

This chapter is organized as follows. The structure of Wiener systems
using binary-valued observations is presented in Section 11.1. Section 11.2
shows that under scaled periodic inputs, the identification of Wiener sys-
tems can be decomposed into a number of core identification problems. Ba-
sic properties of periodic signals and the concepts of joint identifiability are
introduced in Section 11.3. Based on the algorithms for the core problems,
Section 11.4 presents the main identification algorithms for Wiener systems.
Under scaled full-rank inputs and joint identifiability, the identification

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 11,
(© Springer Science+Business Media, LLC 2010
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algorithms for Wiener systems are shown to be strongly convergent. Iden-
tification algorithms for the core problems are constructed in Section 11.5.
By comparing the estimation errors with the CR lower bound, the algo-
rithms are shown to be asymptotically efficient, hence achieving asymp-
totically optimal convergence speed. For simplicity, recursive algorithms
are discussed in Section 11.6 that can be used to find system parameters
under certain stability conditions. Illustrative examples are presented in
Section 11.7 to demonstrate input design, identification algorithms, and
convergence results of the methodologies discussed in this chapter.

11.1  Wiener Systems

U — Linea%r X Nonlin.ear wé Y Binary ' s
i [Dynamics| Function Sensor :

FIGURE 11.1. Wiener systems with binary-valued observations

Consider the system in Figure 11.1, in which

yr = H(zk,n) + di,
no—1 (11.1)

TE = E AiUk—q,
=0

where uy, is the input, xx the intermediate variable, and dj the measurement
noise. H(-,n): Dy € R — R is a parameterized static nonlinear function
with domain Dy and vector-valued parameter 7 € €2,, C R™0. Both ny and
mg are known. By defining ¢y, = [ug, ..., Ug—no+1]) and 0 = [ag, ..., any,—1],
the linear dynamics can be expressed compactly as zy = ¢},6. The output
Yk, is measured by a binary sensor with threshold C'.

(A11.1) The noise {dx} is a sequence of i.i.d. random variables whose
distribution function F(-) and its inverse F~!(-) are twice continuously
differentiable and known. For any given n € €,,, H(z,n) is bounded for any
finite x, continuous and invertible in x.

Parameterization of the static nonlinear function H(+,7n) depends on spe-
cific applications. Often, the structures of actual systems can provide guid-
ance in selecting function forms whose parameters carry physical
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meanings ([103, 107]). On the other hand, when a black-box approach is
employed, namely, the models represent input—output relationships based
on data only, one may choose some generic structures for theoretical and
algorithmic development. For instance, a common structure is H(z,n) =
Z;:’O*l bihi(x), where hi(z), i = 0,...,mg — 1, are base functions and
17 = [bo, b1, -, bmg—1]" € R™ is a vector of my unknown parameters. For
example, the typical polynomial structure is

mofl

H(z,n) = Y b’ (11.2)
=0

In this chapter, we discuss input design, derive joint estimators of # and
7, and establish their identifiability, convergence, convergence rates, and
efficiency (optimality in convergence rate).

11.2  Basic Input Design and Core Identification
Problems

We first outline the main ideas of using 2ng(mg + 1)-scaled periodic inputs
and empirical measures to identify Wiener systems under binary-valued
observations. It will be shown that this approach leads to a core identifica-
tion problem, for which identification algorithms and their key properties
will be established.

The input signal v to be used to identify the system is 2ng(mg + 1)-
periodic, whose one-period values are (pov, pov, P10, P1U, - - - Pmg¥s Pmg?),
where v = (v1,...,vy,) is to be specified. (The reason for repeating each
scaled vector, such as pgv, pov, etc., is to simplify the algorithm devel-
opment and convergence analysis, not a fundamental requirement.) The
scaling factors po, p1, ..., Pm, are assumed to be nonzero and distinct.

If, under the 2ng input values u = (v,v), the linear subsystem has the
following ng consecutive output values at ng,...,2ng — 1:

0j = QUngti + -+ + Apo—1U144, ©=0,...,n9—1,
then the output under the scaled input (qv, qv) is
xno+i:q5i7 i:O,...,nQ—l.

Without loss of generality, assume 69 # 0. (When v is full rank, there
exists at least one ¢ such that ¢; # 0.) The output of the linear subsystem
contains the following (mg + 1)-periodic subsequence with its one-period

values {podo, p100; - - -, Pme00}:

Tny = P00, T3ng = L1005 -+,

$(2m0+1)n0 = pmo(SOa L)
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By concentrating on this subsequence of xj, under a new index [ with [ =

1,2,..., the corresponding output of the nonlinear part may be rewritten
as
Yitmo+1) = H(podo,n) + Dime+1)s
Yimes)+1 = H(p160,10) + Digmos1)+1,
(mo+1) . (mo+1) (11.3)
}/l(mo—s-l)-&-mo = H(pm0507 77) + Dl(m0+1)+m0-

The equations in (11.3) form the basic observation relationship for identi-
fying n and &y.
For p = [po, ..., pmo) and a scalar ¢, denote

H(pd,n) = [H(po6,n), - - H(pme0,m)]'. (11.4)
Then, (11.3) can be expressed as
Y, =H(ps,n)+ Dy, 1=0,1,..., (11.5)
where § # 0,

Vi = Yitmot1)s - - > Yigmot1)4mo) and
Dy = [Dy(mg+1)s - - - Digmo+1)+mo) -
Correspondingly, the outputs of the binary-valued sensor on 171 are §l =

SY;),1=0,1,... Let 7 = [10,...,Tmo) := [0,n]. We introduce the follow-
ing core identification problem.

Core Identification Problem

Consider the problem of estimating the parameter 7 from observations on
Sy. Denote ¢; = H(p;6,n),i =0,1,...,mg. Then ¢ = [¢{1}, .. ¢lmot1}) =
H(pd,n) and (11.5) can be rewritten as

Y,=C(+D, 1=0,1,... (11.6)

The main idea of solving the core identification problem is first to esti-
mate (, and then to solve the interpolation equations

Ci :H(p’tdvn)7 izovla"'am(h (117)

for § and 7. The basic properties on signals and systems that ensure solv-
ability of the core identification problem will be discussed next.
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11.3  Properties of Inputs and Systems
We first establish some essential properties of periodic signals and present
the idea of joint identifiability, which will play an important role in the

subsequent development. Some related ideas can be found in [43, 57, 108].

Generalized Circulant Matrices and Periodic Inputs

An ng x ng generalized circulant matrix ([57])

Ung Ung—1 Ung—2 [P (%1
qu1 Ung  Ung—1 - U2
T= qu2 qu1 Ung . U3 (11‘8)
L qv’ﬂofl q’Unon qv’ﬂofS e Uno n
is completely determined by its first row [vy,, ..., v1] and ¢, which will be
denoted by T(q, [Ung, - --,v1]). In the special case of ¢ = 1, the matrix in
(11.8) is a circulant matrix and will be denoted by T'([vn,, - - ., v1]).

Definition 11.1. A 2ng(mo + 1)-periodic signal u is called a scaled full-
rank signal if its one-period values are (pov, pov, P1U, P17V, -« -, Pmo¥y Pmg V),
and v = (v1,...,0p,) is full rtank; p; #0, 5 =1,...,mg, and p; # p;, i # J.
We use U to denote the class of such signals.

Definition 11.2. An ng(mg + 1)-periodic signal u is called an exponen-
tially scaled full-rank signal if its single-period values are (v, qu, ..., ¢™v)
with ¢ # 0 and ¢ # 1, and v = (v1,...,0y,) is full rank. We use U, to
denote this class of input signals.

Joint Identifiability

Joint identifiability conditions mandate that the unknown parameters ¢ and
n can be uniquely and jointly determined by the interpolation conditions
(11.7).

Prior Information. The prior information on the unknown parameters
7 = [§,n]" for the core identification problem is 7 € Q C R™0 1. Denote
RY ={p=1[p1,- s pm,) € R™ 1 p; # 0,Vj; p; # pj,i # j}, namely, the
set of all vectors in R™° that contain nonzero and distinct elements.

Definition 11.3. Suppose that T C R;"O‘H. H(x;n) is said to be jointly
identifiable in © with respect to Y if, for any p = [po,...,Pme] € T,
H(pd;n) is invertible in Q; namely, ¢ = H(pd;n) has a unique solution
7 € Q. In this case, elements in Y are called sufficiently rich scaling factors.
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Depending on the parametric function forms H (-, n) and the domain Dy,
the set of sufficiently rich scaling factors can vary significantly. For example,
the polynomial class of functions of a fixed order has a large set Y. The
polynomial class has been used extensively as the nonlinear part of Wiener
systems and their approximations in [15, 72, 113].

When the base functions are polynomials of order mg, H(x,n) can be
expressed as

mo
H(z,n) =Y _bjal, with by, # 0.
7=0

Then H(p;d,n) = 37" b;67pl, i = 0,1,...,mo. Apparently, one cannot
uniquely determine mo+2 parameters 6, by, . . ., by, from my+1 coeflicients
of the polynomial. A typical remedy to this well-known fact is normalization
of the parameter set by assuming one parameter, say, by = 1 for some [.
In this case, the coefficient equations become b;07 = ¢;,j # [, and 5 =g
For a given c;, to ensure uniqueness of solutions b;,j # I, and J to the
equations, [ must be an odd number.

We now show that H(z,n) satisfying Assumption (A11l.1) contains at
least one nonzero odd-order term. Indeed, if H(x,n) contains only even-
order terms, it must be an even function. It follows that H(xz,n) = H(—x,n);
namely, it is not an invertible function. This contradicts Assumption (A11.1).

Since H(x,7) contains at least one nonzero odd-order term b;z! for some
odd integer [, without loss of generality we assume b; = 1. The reduced-
parameter vector is 79 = [bo, ..., b1—1,b141, -, bm,]’, which contains only
mg unknowns. Such polynomials will be called normalized polynomial func-
tions of order mg.

Proposition 11.4. Under Assumption (A11.1), all normalized polynomial
functions of order mq are jointly identifiable with respect to RJ™.

Proof. For any given p = [po, ..., pPm,] € R;”OH, the interpolation equa-
tions

mo
> Pl =Gy =0, mo,
j=0

can be rewritten as fc = (, where ( is defined in (11.6) and

1 po o pg° co

N 1

T pme -+ Pmd Cmyg
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Since the determinant of the Vandermonde matrix is

det ¢ = H (pj —pi) #0

0<i<j<mg—1

for distinct p;,i = 0,...,mo — 1, we have ¢ = R~!(. Furthermore, the
equation &' = ¢; yields the unique solution § = (¢;)*/* # 0 by hypothesis.
Then, b; = ¢j/87, j # I; solve uniquely for the remaining parameters.

Consequently, H(pd;ng) is invertible as a joint function of § and ngy. This
implies that H(x,n9) is jointly identifiable with respect to any vector in
R0 O
70
Other bases can also be used. For instance, H(x,n) = n + e®, where
n # 0. Under the prior information Q = {[§,7']' : § > 0,1 # 0}, consider
T = {(po,p1) : po > 0,p1 < 0}. The interpolation equations are

n+ ePod — C{l})

(11.9)
n+ eP1d = (i-

These imply
€p06 _ ep15 — C{l} _ <1~ (1110)

It is easily seen that for py > 0 and p; < 0, the derivative of (11.10) is

d(epo5 _ eP15)

5 = poe”?® — pref? > 0.

Hence, (11.10) has a unique solution, which indicates that H(z,n) is jointly
identifiable with respect to T.

Joint identifiability is not a trivial condition. For the above function
form H(z,n) =n+e”, T cannot be expanded to RZ. Indeed, if one selects
po=—2, p1 = —1, (1 =1.075, ¢; = 1.2, then (11.9) becomes

n+e 2 =1.075,
n+e® =12

Both 6 = 1.921, n = 1.054 and § = 0.158, n = 0.346 solve the equations.
By definition, H(z,n) = n + e is not jointly identifiable with respect to
R2.

11.4 Identification Algorithms

Based on periodic inputs and joint identifiability, we now derive algorithms
for parameter estimates and prove their convergence.

(A11.2) The following conditions hold.
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(i) The prior information on 6 and 7 is that 8 # 0, n # 0, 6 € Qp,
and n € €2, such that under Qy and 2, the set T of sufficiently rich
scaling factors is nonempty. C'—y; lies within the support of the noise
density f(:) for k=1,2,...

(ii) H(z,n) is jointly identifiable with respect to T and continuously dif-
ferentiable with respect to both = and 7.

By using the vector notation, for j =1,2,...,

/

Xj = [B2(-1)(mot+1)no+nos - + > L2j(mo+1)no+no—1]
Y; [yz(; 1) mo+1)no+ngv~-~7y2j(m0+1)ng+n071]la
D = [Pa(j—1)(mo+1)notnos - - - » P2i(mo+1)mo-tno—1) » (11.11)
Da‘ = [da(-1)(mo+Dmo+no> -+ > B2j(mo+ Dnot+no—1] s
= [S2(j-1) (mo+1)no+n07 - - » S2j(mo+1)no+no—1] s

the observations can be rewritten in block form as

Yj = H(X;,n) + Dy,

X; = ®,6.

The input is a scaled 2ng(mg + 1)-periodic signal with single-period values
(Pov; POV, P1U, P10, - - - s Py ¥, P ) With v = (v1, ..., v, ) full rank.

By periodicity, <I> = @, for all j and @, can be decomposed into 2(mo+1)
submatrices ®;, i =1, ..., 2(mg + 1), of dimension ng X ng:

D = [P, P, ..., B, 1]
Denote the ng x ng circulant matrix ® = T'([vp,, - - .,v1]). Then the odd-
indexed block matrices satisfy the simple scaling relationship
(I)l = poq), (I)g = plq), ey ¢2m0+1 = Pmoq)- (1112)

Note that the even-indexed block matrices are not used in the proof.

Remark 11.5. In (pov, pov, p1v, p1v, .. ., Pmo¥, Pme¥), there are always
two identical subsequences p;v,72 = 0, ..., mg, appearing consecutively. The
main reason for this input structure is to generate block matrices that sat-
isfy the above scaling relationship (11.12).

Algorithms for the Core Identification Problem
For the core problem (11.6), let

2
L

0

N - §l

i

1

2= =2l
Y

{Di<Ccll—H(psm)}

~

0
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which is the empirical distribution of Dy, at C1 — H(pd,n). Then, by the
strong law of large numbers,

€y —p=F(C1— H(ps,n)) w.p.l

Note that F' is a monotone function and H(x,n) is bounded by Assump-
tion (A11.1). Then, there exists Z > 0 such that

71 < pi=F(CL — H(pd,n)) < (1 - 2)L.

Since F(+) is not invertible at 0 and 1, we modify g?\, to avoid these points.
Let

&, if 21 <& <(1-2)1,
Ev =14 71, if €9 < 71, (11.13)
(1—2)1, if & > (-2
Then, _
&y —p=F(C1—H(pd,n)) w.p.l. (11.14)
Hence,

(v =Cl-F' (&)
—(=C1-F'(p)=H(ps,n) wp.l.

By Assumption (A11.2), H is invertible as a function of 7 = [6,7/]". As
a result, v = H 1((xy) — 7 w.p.1. In summary, we have the following
theorem.

Theorem 11.6. Under Assumptions (A11.1) and (A11.2), let
™ =H"((n) = H ' (C1— F ().
Then
™~ — T w.p.las N — oo. (11.15)

Proof. Under Assumption (A11.1), H~! and F~! are continuous. By the
above analysis, we have

™~ =H HCL - FY(Ey))
—H Y C1-F'p)=H')=7 wplas N — 00D

Parameter Estimates of the Original Problem

Parameter estimates are generated as follows. Define £§, = & lligl S; and

& if 21 <&} <1,
En =194 21, if &% > 21, (11.16)
(1—-2)1, if & <(1-2)1.
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Then, we have
Ev — E=F(CL— H(®0,n)) wplas N— . (11.17)

Denote 1%} as the vector of the ith to jth components of £&. Then, equa-
tions in (11.17) for system (11.1) contain the following equations by ex-
tracting the odd-indexed blocks:

H(p;®0;n) = C1 — F~(elZmotliZinotnoly - 5 — 0 mg. (11.18)

We now show that this subset of equations is sufficient to determine # and
7 uniquely.

Theorem 11.7. Supposeu € U. Under Assumptions (A11.1) and (A11.2),
F(C1— H(®0,n)) =¢ (11.19)

has a unique solution (6*,n*).

Proof. Consider the first block ®16 of ®0. Since v is full rank, ®; is a
full-rank matrix. It follows that for any nonzero 6, ®,6 # 0,,. Without
loss of generality, suppose that the i*th element ¢ of ®;6 is nonzero. By
construction of ®, we can extract the following mo nonzero elements from
®0: The (2nl + i*)th element, [ = 0,...,mog, is p;d. Extracting these rows
from the equation H(®6,7n) = C1l — F~1(£) leads to a core problem

H(pd,n) = C1 — F~1(£), (11.20)

where p = [po, p1,- -+, Pmo) - Since 6 # 0 and p has distinct elements, pd has
distinct elements. By hypothesis, H(x;7) is jointly identifiable. It follows
that (11.20) has a unique solution (6*,n*).

From the derived n*, we denote the first ng equations of H (%9,77) =
C1— F1(€) by

H(®0,n*) = C1 — F1(gltmo}), (11.21)

By Assumption (A11.1), H=!(z;n*) exists (as a function of x). Since v is
full rank, ® = T'([vy,, - - - ,v1]) is invertible. As a result,

0" = H(C1 — P (€Y, ")

is the unique solution to (11.21). This completes the proof. a
A particular choice of the scaling factors p; is p; = ¢/, j = 0,1,...,my,
for some ¢ # 0 and ¢ # 1. In this case, the period of input u can be
shortened to ng(mg + 1) under a slightly different condition.
Let £ be defined as in (11.16), with dimension changed from 2ng(mo+1)
to no(mgo + 1). By the strong law of large numbers, as N — oo,

&G = ¢ =F(C1—-H(®%,n)) w.p.l
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for some (ng(mo+1)) xng matrix ®¢. Partition ®° into (mp+1) submatrices
¢, 1=1, ..., mp+ 1, of dimension ng x ng:

o =[(@1)",(®5)", .-, (25,041) "
If u € U,, then it can be directly verified that
P = q'®° = ¢'T(q, [vn,, ..., 1)), 1=0,1,...,mp.

We have the following result, whose proof is similar to that of Theorem
11.7 and hence is omitted.

Theorem 11.8. Suppose u € U.. Under Assumptions (A11.1) and (A11.2),
F(C1— H(®,n)) = £°
has a unique solution (6*,n*).

Identification Algorithms and Convergence

The ¢y = [¢F, .., ¢{Zmomot U 4y (11.16) has 2ng(mg + 1) components
for a scaled full-rank signal w € U, but there are only ng + my unknown

parameters. Consider ®0 = [0, ..., 0n,—1])". We separate the components
to ng groups, fori = 1,...,ng, en(i) = [51{\;}, 1{\;+2"°}, cee J{\;H""m”}]’. Let

dn (i) and ny(7) satisfy

en(i) = [eN (@) eN T ) (11.22)
= F(C1 ~ H(pdn (i), 1y (0))):
Then, by (11.17), we have
en(i) — e, = F(C1 — H(8(i)p,n)). (11.23)

If 6(i) # 0, (11.23) becomes a core identification problem. Furthermore,
since 6 # 0, and ® is full rank, there exists i* such that 6(¢*) # 0. The
identification algorithms include the following steps:

1. Calculate i* = argmax;|d;| to choose nonzero §(:*). If there exists
j # k such that 5%}(2') = 5}{\?} (1), then let on (i) = 0 and ny (i) =
Om,- Otherwise, oy (i) and nn (i) are solved from (11.22). Let i} =
argmax;|dy (i), where “argmax” means the argument of the maxi-
mum.

2. Estimate 7 from the core identification problem, ny = nn (i*).

3. BEstimate 6: 0y = ® 1 H - (C1—F~1(¢%,),ny), where ¢, = [¢\1 ¢\,
{no}ys
L Elmodyr,
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Theorem 11.9. Supposeu € U. Under Assumptions (A11.1) and (A11.2),

Oy — 0 and ny —n wp.las N — oo.

Proof. By Assumption (A11.1), d5(¢) and nn (i) can be solved from step 1.
By core identification problems, if §(i) # 0, dn (i) — 6(¢) w.p.1 as N — occ.
Hence,

iy = argmax;|dy(7)| — ¢* = argmax,;|0(i)| w.p.1.

Since there exists 0(i) # 0, we have d;» # 0. By (11.15), we have jy —

5(1*), ny — n, as w.p.l as N — oo. For £ = | ]*\}{1} ;\,{2},..., 7\,{%}]’7
& — & =F(C1—H(®0,n)) w.p.1,s0 as N — o0,
On =@ 'H H(C1—F(&x)n)
— o' N C1 - F ¢, n) =6 wp.l.
|

Similarly, for an exponentially scaled full-rank signal u € U, the identi-
fication algorithms can be constructed and its convergence can be derived
similarly.

11.5 Asymptotic Efficiency of the Core
Identification Algorithms

The identification of the core problem uses the main idea of the algorithms
constructed in Section 11.4. In this section, the efficiency of the core iden-
tification algorithms will be established by comparing the error variance
with the CR lower bound.

Asymptotic Analysis of Identification Errors

The following analysis of identification errors is generic, and hence is de-
scribed without reference to specific algorithms. For simplicity, for z € R,
denote B(z) = C — F~(x). Then, by (11.14), we have

p=[pM, .. pltm = F(C1-¢) =B ), (11.24)

where ¢ is denoted as ¢ = [¢{M ... ¢lmot 1 Let g(¢) = [90(C), ...,
Imo ()] = H(). Then, (y, 7y in Theorem 11.6 and 7 = [r{1 .

r{mot1} can be written as
(v =B(En), ™~ = 9(Cn), T = g(B(p)). (11.25)
The estimation error for 7 is ey = [e}{\,l}, ce e}{VmOH}]’ =TN—T.
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For 7 = g(¢), the Jacobian matrix is

9g0(C) 990(¢)
, actll T Belmetiy
H9() = 2 o,
897”0 (<) 89’!”0 (C)
ocil T pctmot)
and for ¢ = H(7),
8h0(7) 8h0(7)
ortty 777 grimotl}
0H
sy =0
Oy (T) Oy, (T)
ortiy 77 9rimotl}
Since ¢ = H (1), we have
0 0H 0g(H 0
Ho©)((r)) = G XD QUG

As a result, J(g(¢)) = J(H(r))~'. From (11.24), we have ¢{"} = B(pl"),
i=0,1,...,mq. It follows that the Jacobian matrix for { = B(p) is

_ (0B aB(ptmott)
J(B(p)) - dla'g ( 810{1} ] ap{m0+1} ’

and for p = B~1((),

anl {1} anl {mo+1}
J(Bl(p))—diag( 8§‘§1<} ),..., 8ggfno+1} ))

Theorem 11.10. Under Assumptions (A11.1) and (A11.2),
No?(ey) = NEeney — A as N — oo, (11.26)
where A = WVW’ with W = J(g(¢))J(B(p)) and
V = diag(p (1 —ptt), ... ptmed (1 — ptmohy).

Proof. Consider

e =T = = () — i(0), =0,
where (y = | 1{\[1}’ o I{VW’H}]’, 7(N) = [T]‘i,l}, .. .,T]gm°+1}]’, and 7 and ¢
are given by (11.6) and (11.25), respectively. Denote

QN = [mln{CI{\fl}a <{1}}7max{<]{\{2}a <{2}}] Xoees

xmin{ ¢y, oty max{ Gyt ¢tmor )
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as the Cartesian product ([79, p. 3]) of the sets [min{¢{7, ¢{}}, max{¢{?, ¢t
fori=1,...,mg+ 1.
For j =1,...,mg, denote

In() = [0, O ey,

Cv(0) = [¢4, . e ™Y, and Gy (mo + 1) = ¢. Then

6%} = 9:(Cw) — 9:(¢)

mofl

= > 1:lCn () — gi(Cn (G + D).

i=—1

Since H(:) is continuous, by the well-known mean-value theorem, there
exists Ay (4,7) € Qu for 7 =0,...,mg such that

. . 00:O0n ) ) s
i(@e(3)) = uGr(j + 1) = PO () — oy,
which implies

S %M( ¢y

N = oclit
_ [9g9i(An(i,0)) 9gi(An (i, m0)) (Cx —0)
= |G i - 0
Thus,
GNZLN(CN—C), (1127)
where
090(An(0,0)) dgo(An(0,mo0))
act - R
Ly = : :
9o (An (Mo, 0)) Gy (An (Mo, mo))
ot - ctmor1)

Since C;{,i} = B(gN (1)),i=1,...,mp+1, by the mean-value theorem, there
exists k(i) on the line segment &y (i) and pi* such that

L OB(kn(1)) OB(kn(mo+ 1))\ ~

CN - C - dlag ( ap{l} P 8p{m0+1} (fN - p)

(11.28)

Moreover, as N — oo,

 (0B(rn(1) OBk (mo + 1))
LN:dlag <8p{1}7 ey 8p{m0+1}

) — W w.p.l. (11.29)

Hence, (11.26) is true. O
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CR Lower Bound and Asymptotic Efficiency

Consider N blocks of my—+1 observations for the core identification problem.
We first derive the CR lower bound based on these N (mg+1) observations.
The CR lower bound is denoted as o2, (N). To proceed, we first derive a
lemma and then Theorem 11.12 follows.

Lemma 11.11. The CR lower bound for estimating the parameter T, based
on observations of {Sk}, is 02, (N) = A/N.

Proof. Let xj, take values in {0,1}. The likelihood function, which is the

joint distribution of Sl, .. SN (mo+1)> depending on
T gt
is given by
In =P{S1=21,...,N(mo+1) = TN(mo+1)i T}
mo+1 _ _
= I P{Skvs1 = 2rni1, - Skvgmots = Tsn)ni T}
k=1

Replace the x’s by their corresponding random elements gk’s, and denote
the resulting quantity by [ in short. Then, we have

mo+1 _ _
logly = log l T #e. 7)o - p(k,T))N(l_gN(k))]
k=1

=N Z [En (k) log p(k, T) + (1 — Ex (k) log(1 — p(k, T))],

dlogly N’”il Env(k)  1—¢&n(k)) apttt acth
FRO: {k} —ptkk | actr} oriid”
dlog Ly [8loglN Ologlyn ]’
or or{1r 777 gr{mo+1}
Furthermore, for i,5 =0,...,mg,

orlitoriiy —

= (p1)2 (1= pt1)2’ o7 (i ol
Ev(k)  1—En(k)y 0%l
+< ) }

p{k} N 1—p{k} ortitoriit ]’

0%logln motl EN(/{) 1— gN(k) oplk} gpik}
N (-
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As a result,
Plogly NE’”il ( 1— Ex(k) )ap{k} opik}
ot orist p{’f} (1 —ptk1)2/) oriis oridl
+(€N( ) C1-én(k )) o*ptht }
plk} 1 —ptkr ) orlitoris}
Mo+l {k} gplk}
N Z ; 1 ap _ Op '
— p{ }(1 —p{k}) ot o5}
mo+1 {k} 2 91k} gotkd
=N {k} 1 {k} <3p{k}) ac{i} ac{l}’
—p (1 —plE)\9C oriir grii
and Plogl
ogiN —1y,—1 n—1
—=— =-N .
oror W=V

The CR lower bound is then given by

BQIOgZN)*l CWVW A

oen(N) = _(E oroT N

N N’
Theorem 11.12. Under Assumptions (A11.1) and (A11.2),

Nlo*(en) — 02,(N)] =0 as N — oco.

Proof. This follows directly from Theorem 11.10 and Lemma 11.11. a

11.6 Recursive Algorithms and Convergence

This section develops a recursive algorithm for estimating (60*,n*). The
essence is to treat the parameters (6,n) jointly. Define © = [0', 7] €
RMot+mo)X1 For an (ng + mg) x 2ng(mo + 1) matrix M, and for each

E, define

G(0,8) = MIE — F(Cllyny(mys1) — H(®0,7)). (11.30)

It is easily seen that the purpose of the matrix M is to make the function
under consideration “compatible” with the dimension of the vector ©. We
use the following recursive algorithm for parameter estimation:

1
T Ok
k + 15 k+ 17k (11.31)

@k+1 :Gk"_ﬂkG(@kagk)? kzoalv"'v

Ehr1 = &k —
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where Siy1 is defined in (11.11). In the above algorithm, 5 is a sequence
of step sizes satisfying 3, >0, >_po, B = 00, B — 0, and

Br — Br+1
Br

Take, for instance, B = 1/k* with 0 < o < 1. Then, condition (11.32) is
satisfied. Commonly used step sizes include G, = O(1/k%) with « € (1/2,1].
Associated with (11.31), consider an ordinary differential equation (ODE)

=0(0k) as k — oo. (11.32)

0 =G(O), (11.33)

where G(©) = M(§ — F(Cla(mg+1)n, — H(®0,7)). ©* is the unique sta-
tionary point of (11.33). To proceed, we assume the following assumption
holds.

(A11.3) The ODE (11.33) has a unique solution for each initial condi-
tion; ©* = (6*,n*) is an asymptotically stable point of (11.33); H(-,-) is
continuous in its arguments together with its inverse.

Remark 11.13. A sufficient condition to ensure the asymptotic stability of
(11.33) can be obtained by linearizing M[§ — F/(Cllap,(mot1) — H(P0,7))]
about its stationary point ©*. Under this linearization, if the Jacobian
matrix —M (OF (C1— H(®0*,1n*))/00) is a stable matrix (that is, all of its
eigenvalues are on the left-hand side of the complex plane), the required
asymptotic stability follows.

Theorem 11.14. Under Assumptions (A11.1)-(A11.3), & — & and ©) —
O* w.p.1 as k — oo.

Proof. Note that we have already proved that & — & w.p.1. Thus, to
obtain the desired result, we need only establish the convergence of {©y}.
To this end, we use the ODE methods to complete the proof.

We will use the basic convergence theorem ([55, Theorem 6.1.1, p. 166]).
Thus, we need only verify the conditions in the aforementioned theorem
hold. Note that we do not have a projection now, but in our recursion F is
used and is uniformly bounded. In view of assumptions (A11.1)-(A11.3),
as explained in [55, Section 6.2, p. 170], to verify the conditions in the
theorem, we need only show that a “rate of change” condition (see [55, p.
137], for a definition) is satisfied. Thus, the remaining proof is to verify this
condition.

Define tg = 0, tp, = Zi:ol B, and let m(t) be the unique value k such
that ¢t < t < tgy; when t > 0, and set m(¢t) = 0 when ¢ < 0. Define
the piecewise-constant interpolation as ©°(t) = Oy, for t <t < t.41, and
define the shifted sequence by ©%(t) = @°(t +t), t € (—00,00). Using the
ODE methods, we can show that the sequence of functions ©F(-) converges
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to the solution of desired limit ODE. For m = 1,2,..., and a fixed O,
denote

,_.

=(m —G(o),

7,:0

and 29 = 0. In view of (11.30), G(-,-) is a continuous function in both
variables.
We note that by a partial summation, for any m,j > 0,

Zﬁz ~G(0)]

= BmE(m +1) — )+ Z [E(E+1) = E5](8i — Bit)-

1=

Taking m = m(t) — 1 and j = 0, and recalling Zy = 0, we obtain

m(t)—1
> AlG(e.£) - TO)
i=0
m(t)—2 A
= B E(m(t)) + Z 2@+ 1)%@%
i=0 ¢

It is readily seen that as k — oo, BxZr — 0 w.p.1. Thus, the asymptotic
rate of change of Z;Z%)fl Bi[G(©, &) —G(0)] is zero w.p.1. Then by virtue
of Theorem 6.1.1 in [55], the limit ODE is precisely (11.33). The asymptotic
stability of the ODE then leads to the desired result. a

Remark 11.15. Note that in (11.31), we could include additional random
noises (representing the measurement noise and other external noise). The
treatment remains essentially the same. We choose the current setup for
notational simplicity.

11.7 Examples

In this section, we illustrate the convergence of estimates from the algo-
rithms developed in this chapter. The noise is Gaussian with zero mean
and known variance, although the algorithms are valid for all distribution
functions that satisfy Assumption (A3.1). The identification algorithm of
Section 11.4 is shown in Example 11.16, and the asymptotic efficiency is
also illustrated for the core identification problem. Example 11.17 illus-
trates the recursive algorithm. The estimates of parameters are shown to
be convergent in both cases.
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Example 11.16. Consider

= H(x,n) +di = by + €™ + d,
Yk (J?k 77) k o T € k (11.34)

Tl = Q1UE—1 + Q2UK—2,

where the noise {dy} is a sequence of i.i.d. normal random variables with
Edy = 0, 02 = 1. For a normal distribution, the support is (—o0,c0).
The output is measured by a binary-valued sensor with threshold C' = 3.
The linear subsystem has order ng = 2. The nonlinear function is param-
eterized as by 4+ e€®. The prior information on by and a;, i = 1,2, is that
bo,a; € [0.5,5]. Suppose the true values of the unknown parameters are
0 = [a1,a2] = [0.7,0.63] and n = by = 1.1.

For ng = 2 and mo = 1, the input should be 2ny(mg + 1) = 8-periodic
with single period u = [pgv, pov, p1v, p1v]. Using the results of the section
on joint identifiability, H(x,n) is jointly identifiable with respect to T =
{(po,p1) : po > 0,p1 <0} Let v =[1,1.2], pg = 1, and p; = —1. Define the
block variables X;, Y}, E{j,Dj, and S}, in the case of an 8-periodic input,

O, =0 =[d,... 0, where d; = pp® = & = l vz 1 and &5 = p, ®.
U1 U2

Using (11.16), we can construct the algorithms as described above Theorem

11.9.

The estimates of § and n are shown in Figure 11.2, where the errors are
measured by the Euclidean norm. The algorithms are simulated five times.
It is shown that both parameter estimates of the linear and nonlinear sub-
systems converge to their true values. In this simulation 7y demonstrates
a higher convergence speed than 6y. A possible explanation is that ny is
updated first, and then used to obtain 5. As a result, convergence of 0y
can occur only after the error ny — 7 is reduced.

To understand the reliability of the estimation schemes, the estimation
algorithms are performed 500 times of total data length 2000 each. Estima-
tion errors for each run are recorded at N = 500, N = 1000, and N = 2000.
The error distributions are calculated by histograms in Figure 11.3, which
illustrate improved estimation accuracy with respect to data length N and
are consistent with the theoretical analysis.

Consider the core identification problem of (11.34),

Y, = H(pé,n) + Dy = bolly + e” + Dy,

where § = agva+ajvy # 0 and p = [pg, p1]’. The convergence of N[o?(en)—
o2, (N)] in Theorem 11.12 is shown in Figure 11.4, where the error is mea-
sured by the Frobenius norm.

Example 11.17. We use the same system and inputs as in Example 11.16.
The recursive algorithms in Section 11.6 are now used.
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Error of @

Error of n

FIGURE 11.2. Joint identification errors of 6 and 7

Let py = 0.5 and © = [¢,n']. For system (11.34), the ODE (11.33)
becomes

6 = M[¢ - F((C — b)Ls — exp(®0))].
Choose B, = 1/k and

100 0 0 0 0 O
M=-101000000
00001000
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FIGURE 11.3. Estimation error distributions

Then the Jacobian matrix can be calculated to be
J(©) = —MI[OF((C — b)ls — exp(®4))/06]
—0.660 —0.247 —0.429
=] —0.242 —-0.645 —0.434
—0.210 —0.079 —0.397

The eigenvalues of J(O) are [—1.08, —0.402, —0.220], which are all less than
0. As a result, the Jacobian matrix J(n) is stable.

Let ©y = [0},,1;]" be the estimates of © = [¢,1']". Then the recursive
algorithms can be constructed as follows: First, set 5 = 1/k, O(1) =
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FIGURE 11.4. Asymptotic efficiency

[1.5,1.5,1.5])’, and & = 0g. The estimates are then updated according to
(11.31). Convergence of © is shown in Figure 11.5, where the errors are
measured by the Euclidean norm and the algorithms are simulated five
times.

11.8 Notes

In this chapter, the identification of Wiener systems with binary-valued
output observations is studied. There is an extensive literature on Wiener
model identification under regular sensors. In a way, a binary-valued out-
put sensor becomes an added output nonlinearity to the Wiener model,
leading to a different structure than the traditional Wiener model iden-
tification. We refer the reader to [3, 15, 16, 44, 51, 56, 72, 113] for more
detailed information on typical Wiener model identification methodologies.
The material of this chapter is from [127]. Unlike traditional approximate
gradient methods or covariance analysis, we employ the methods of em-
pirical measures. Under assumptions of known noise distribution function,
invertible nonlinearity, and joint identifiability, identification algorithms,
convergence properties, and identification efficiency are derived.

We have assumed that the structure and order of the linear dynamics
and nonlinear function are known. The issues of unmodeled dynamics (for
the linear subsystem when the system order is higher than the model order)
and model mismatch (for the nonlinear part when the nonlinear function
does not belong to the model class) are not included in this chapter. Irre-
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Estimation errors on 6

FIGURE 11.5. Estimation errors of © using recursive algorithms

ducible identification errors due to unmodeled dynamics were characterized
in Chapter 4.
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Identification of Hammerstein Systems
with Quantized Observations

This chapter concerns the identification of Hammerstein systems whose
outputs are measured by quantized sensors. The system consists of a mem-
oryless nonlinearity that is polynomial and possibly noninvertible, followed
by a linear subsystem. The parameters of linear and nonlinear parts are
unknown but have known orders. We present input design, identification al-
gorithms, and their essential properties under the assumptions that the dis-
tribution function of the noise and the quantization thresholds are known.
Also introduced is the concept of strongly scaled full-rank signals to cap-
ture the essential conditions under which the Hammerstein system can be
identified with quantized observations. Then under strongly scaled full-rank
conditions, we construct an algorithm and demonstrate its consistency and
asymptotic efficiency.

The structure of Hammerstein models using quantized observations is
formulated in Section 12.1. The concepts of strongly full-rank signals and
their essential properties are introduced in Section 12.2. Under strongly full
rank inputs, estimates of unknown parameters based on individual thresh-
olds are constructed in Section 12.3. Estimation errors for these estimates
are established. The estimates are integrated in an optimal quasi-convex
combination estimator (QCCE) in Section 12.4. The resulting estimates
are shown to be strongly convergent. Their efficiency is also investigated.
The algorithms are expanded in Section 12.5 to derive identification algo-
rithms for both the linear and nonlinear parts. Illustrative examples are
presented in Section 12.6 on input design and convergence properties of
the methodologies and algorithms.

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 12,
(© Springer Science+Business Media, LLC 2010
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12.1 Problem Formulation

Consider the system in Figure 12.1, in which

n()fl

k= E a;iT—; + dg,
=0

0
xk:b0+2bjui, bqo :1,

where uy, is the input, x; the intermediate variable, and dj the measurement
noise. Both ng and ¢¢ are known.

3 d i
3 . . Quan— |

U — Nonlinear| X Linear tized | 1, g
i |Function Dynamics Sensor | !

FIGURE 12.1. Hammerstein systems with quantized observations

The output yi is measured by a sensor, which is represented by the
indicator functions

Slgi} :I{ykSCi}7 1= 1,...7m0,

where C; for i = 1,...,mg are the thresholds. Denote 6 = [aq, ..., an,—1]",
O=11,...,1], and k—[uk, s Up_poy1)s =1, -, qo. Then

no—1 q0 )
Y = E azboJrE bjuj_;) + dy
i=0 j 1
no—1 no—1

,bozalJer Zazuk .+ dy (12.1)

q0
Z gb] "0 + d,.
j=0
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By using the vector notation, for k =1,2,...,

Y2 = [y2(l71)n0(q0+1)+n0, LR y2lno(‘10+1)+n071]/ S R2n0(q°+1)’
= ¢] ' 2n0(qo+1)xn
(I)g o [Q%(l_l)"o(%"‘l)-‘rno’ B ¢;lno(QU+1)+no—l]/ €R olgotl)x °,
j = 07 -5 40,
Dy = [dQ(l—l)no(q0+1)+n0, s 7d2ln0(q0+1)+n0_1]l c RQno(qu"l)?
= st i 2n0(go+1
Sl B [82(1_1)”0((104‘1)4-710’ T 82ln0(q0+1)+n0—1]l eR 040 )a
’L':17...,m0’ l:1,27”_,
(12.2)
we can rewrite (12.1) in block form as
q0 ]
Yi=) b®0+D;, 1=1.2,... (12.3)
7=0

We proceed to develop identification algorithms of parameters § and n =
[bo, - - ., bgo—1]" with the information of the input us and the output s of
the quantized sensor.

The input signal, which will be used to identify the system, is a 2n¢(qo +
1)-periodic signal u whose one-period values are

(U7 U, P10, P1U; -« -5 Pgo U, pqov)v
where the base vector v = (v1,...,v,,) and the scaling factors are to be
specified. The scaling factors 1, p1, ..., pg, are assumed to be nonzero and

distinct. Under 2ng(qo + 1)-periodic inputs, we have
O =) =, [=1,2,...
Thus, (12.3) can be written as

q0
Y=Y b;®0+ Dy :=(+ D (12.4)
=0

The identification algorithm will be divided into two steps: (i) to estimate
¢ (which can be reduced to estimation of gain systems), and (ii) to estimate
f from the estimated (.

12.2  Input Design and Strong-Full-Rank Signals
This section is to introduce a class of input signals, called strongly full-rank

signals, which will play an important role in what follows. First, some basic
properties of periodic signals will be derived.
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Recall that an ng X ng generalized circulant matrix

) Ung—1 Ung—2 N U1
vy vno Uno—1 - U2
= Mg vy vno L s (12.5)
L /\Uno—l /\Uno—Q )\’Uno_3 ... UNng ]
is completely determined by its first row [vng, ..., v1] and A, which will be
denoted by T'(\, [vng, ..., v1]). In the special case of A = 1, the matrix in
(12.5) is called a circulant matrix and will be denoted by T'([vno, ..., v1]).

Definition 12.1. An ng-periodic signal generated from its one-period val-

ues (v1,...,vnp) is said to be strongly full rank with order my if the circulant
matrices T'([v'ng, ..., v}]) are all full rank for i = 1,...,mo.
Obviously, an ng-periodic signal generated from v = (vy,...,vng) is

strongly full rank with order mg if it is strongly mg + 1 full rank. An
important property of circulant matrices is the following frequency-domain
criterion. By Lemma 2.2, we have the following theorem.

Lemma 12.2. An ng-periodic signal generated from v = (v1,...,vng) is
strongly full rank with order mg if and only if for 1 =1,2,...,myg,

no
_ I —iwkj
Vel = Zvje
j=1

are nonzero at wy = 27k/ng, k=1,...,ng.

Proposition 12.3. For ng = 1,2, an ng-periodic signal u generated from
v = (v1,...,0nq) is strongly full rank with order mg if and only if it is full
rank.

Proof. For ny = 1, by Corollary 2.3, u is full rank if and only if v =
v1 # 0. By Lemma 12.2, u is strongly full rank with order my if and only
if 71, = v} #0,VI. So, 71 # 0 is equivalent to 71 ; # 0.

For ng = 2, by Corollary 2.3, u is full rank if and only if v; = vo —v; # 0
and vo = vy + v1 # 0, that is, vo # +v;. By Lemma 12.2, u is strongly full
rank with order my if and only if

1 _—i 1 _—i2my /o —i2 | _—i4 26 9
Y120 = (vieT " +vge” ) (vie T T uge” ) = vy — vy

Thus, we have 192 = v5 — v? # 0 if and only if u is full rank. a
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Remark 12.4. For ng > 2, the conditions of strongly full rank with order
mgo may be different from the conditions of full rank. For example, for
ng=3and [ =1,...,my,

1 3
e = (vh+ 05 +vh) [ (0) = S (0§ +01))? + S(eh —o})?] #0

is not equivalent to

1 3
YY273 = (v3 + v2 + v1) {(92 - 5(’03 + Ul))2 + Z(US - Ul)z} #0

except mg = 1.

Definition 12.5. A 2ng(mg + 1)-periodic signal u is strongly scaled mq
full rank if its one-period values are (v, v, p1v, P10, . . ., Pmg Vs Pmy¥), Where
v = (v1,...,vn0) is strongly full rank with order my, i.e., 0 & F[v]; p; # 0,
pi 1, 5=1,...,mg, and p; # p;, i # j. We use U(no, qo) to denote the
class of such signals.

Definition 12.6. An ng(mo+1)-periodic signal u is exponentially strongly
scaled full rank with order myq signal if its one-period values are (v, Av, ...,
A™09p), where A # 0 and A # 1, and T; = T;(N, [ving,...,v]]) are all
full rank for 7 = 1,...,mg. We use Uy (no, qo) to denote this class of input
signals.

By Definition 12.6 and Lemma 2.2, we have the following result.

Lemma 12.7. Anng(qgo+1)-periodic signal u with one-period values (v, \v,
.., A"00) 4s exponentially strongly scaled full rank with order mq if X\ # 0,
A# 1, and forl=1,...,mg,

no

Al g
Vha = Y _vENT R0 eI
Jj=1
are nonzero at wi, = (2mk)/ng, k=1,...,ng.

Remark 12.8. Definitions 12.5 and 12.6 require that T(\%, [ving, ..., vi]),
i=1,...,mp, are all full rank for A = 1 and A # 0, 1, respectively. However,
since the event of singular random matrices has probability zero, if v is
chosen randomly, almost all v will satisfy the conditions in Definitions 12.5
and 12.6, which will be shown in the following example.

Example 12.9. For ng =4, mg =4, A = 0.9, v = (0.5997,0.9357,0.9841,

1.4559) is generated randomly by Matlab, v is strongly 4 full rank since
det(T([vs, v3,v2,v1])) = 0.4041, det(T([v:,v3,v3,v?])) = 2.4823,
det(T([v},v3, v, v3])) = 7.7467, det(T([v],v3, vy, v1])) = 19.8312.
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Furthermore, for A = 0.9,

det(T(\, [vs, v3,v2,v1])) = 0.3796, det(T'(A\?, [v3,v3,v3,vi])) = 1.7872,
det(T(\3, [v3,v3,v3,v]])) = 4.2853, det(T(\*, [v},v3,v3,v]])) = 8.5037.

v is generated randomly 10000 times, it is shown that all T([v},v5, v}, v{])
and T'(A\%, [vl, vi, vi vi]), i = 1,...,4, are nonsingular.

12.3  Estimates of ¢ with Individual Thresholds

Based on strongly scaled full-rank signals, we now derive the estimation
algorithms for ¢ and analyze their convergence. To this end, estimation
algorithms based on the information of individual thresholds are first in-
vestigated.

(A12.1) The noise {dj} is a sequence of i.i.d. random variables whose
distribution function F(-) and its inverse F~1(:) are twice continuously
differentiable and known.

(A12.2) The prior information on 6 = [ag,...,an,—1]" and n = [by,. ..,
bgo—1]" is that Z:l:”al a; #0, by, =1,n#0, 8 € Qp, and n € ), where Qy
and €, are known compact sets.

The input is a scaled 2ng(go + 1)-periodic signal with one-period values

(Uv U, P1U, P10V« - -5 Pgo U, pqov)v
where v = (vy,...,vp,) is strongly qo full rank.
By periodicity, ® = ®7 for j = 0,...,np, and ®/ can be decomposed
into 2(go + 1) submatrices ®7 (i), i = 1, ..., 2(qo + 1), of dimension ng X ng:

& = [(@9(1)), (®(2))'..., (B (2(qo + D))]'. Actually, for k = 1,
2(qo + 1),

J J
D (K) = | Gy Ohmrrs -+ Fomsmot | -

Denote the ng x ng circulant matrices

VO=T([L,....,1)), and VI=T([),....v]]), j=1,....q.

Then, for j = 0,...,qo, the odd-indexed block matrices satisfy the simple
scaling relationship

(1) =VI, PIB)=plV), ..., ®(2q+1)=p) V),  (126)
and the even-indexed block matrices are

q>]<2l) = ((pl/pl 1) [Un07vno 1y--- 7U1])a I = 17' -5 qo + 17
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where pg = pgo+1 = 1. Denote
ot = [P el —vig =0, q. (12.7)
Then, we have
o1(1)0 =7V, ®I(3)0 = plrl}, .. @7(2g0+1)0 = pl TV} (12.8)

Let
Ty = [@°9, @10, .., 0%00).

Then, from (12.4), we have

Y, = qf@[’l]’,l}’-ﬁ-Dl =(+D. (12.9)
Remark 12.10. In (v, v, p1v, p10, . . ., gV, Pgo V), there are always two iden-
tical subsequences p;v,i = 1,...,qy, appearing consecutively. The main

reason for this input structure is to generate block matrices that satisfy
the above scaling relationship (12.6).

For (12.9) and i = 1,...,my, let

,LL%} _ [ﬂ]{\§71}7 o ’M%Q”o(%-i'l)}]/

N N

1 ; 1

= 525 = 5 D 1Dk < Cillzng 1) — Vol 1)},
k=1 k=1

which is the empirical distribution of D; at
C’i]lQno(qurl) - g = Ci]l2ng(qo+1) - \119[77/7 l]l
Then, by the strong law of large numbers,
uldd = p = F(Cillong(gos1) — Woln', 1)) wop.L.

Denote S}{Vi} = [SJ{\,i’l},...7Sﬁ’2n°(q°+1)}]’, where SJ{\;} is as defined in
(12.2) and S}{v”} denotes its jth component. By Assumption (A12.1), for
eachi=1,...,mo, {S,il}} is an i.i.d. sequence. Since j = 1,...,2n9(go+1),
ES,EM} =pltit = F(C; — ¢;) and

B(S}H — plidhy? = plidd (1 — plidty .= A2

2,7

Define z}{\fj} = Zszl S,iij}/N. Then,

N
EZ}{VZ,]} — E ES}E‘J} :p{'LJ}’
k=1



204 12. Identification of Hammerstein Systems

() o A2
B(uld _p{w})2 — # (12.10)

Note that F' is a monotone function by Assumption (A12.1), and Qy and
2, are bounded by Assumption (A12.2). Then, there exists z > 0 such that

2<pl = F(Ci—¢)<1—2 i=1,...;mo, j=1,...,2n0(q0 + 1).

Since F'(-) is not invertible at 0 and 1, we modify ,u}{\;”j b to avoid this
“singularity.” Let

B S

=0 a7 < (12.11)
1—2, if U{W} >1—z.
Since p {7 — plid} w.p.1land z < pltd} < 1—2z, we have ¢/} — plid},
w.p.1. Denote

el = [el1,. . gl ooty (12.12)

By Assumption (A12.1), F' has a continuous inverse. Hence, for each
1= ].7 ...,Mo,

@ =

yooee

= Ci]l?no(QoJrl) - Fﬁl(f}{\;})
- Ci]]‘Qno(lIo-i-l) - Fﬁl(pi) = \119[77/3 1]/ as N — o0

’ CJ{VZ',QHU(QO+1)}}/
(12.13)

=¢=[G,. .-, <2n0(q0+1)]l w.p.1.

12.4  Quasi-Convex Combination Estimators of ¢

Since CJ{\;} is constructed from each individual threshold Cj, this enables us
to treat the coefficients of the quasi-convex combination as design variables
such that the resulting estimate has the minimal variance. This resulting
estimate is exactly the optimal QCCE in Chapter 6.

For j = 1,...,2n¢(qo + 1), define (y(j) = [C]{\,l’J},...,Czifmo’J}]/ and
en () =[en (4, 1), ..., en(d,mo)]” with en (4, 1)+ -+ en(j, mo) = 1. Con-
struct an estimate of (; by defining

() =i EO:CN (7. k).
Denote c(j) = [c(J, ) .y ¢(J,mo)] such that en(j) — ¢(4). Then ¢(j,1) +
-+ c(j,mo) =1, by (12.13),

mo mo

() =D enG R = G e k) = ¢

k=1 k=1
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Denote the estimation errors
Cn(d) — G
en(j) = Cn(j) = Gllmg,

3]
=
—
<.
—

|

and their covariances

ox(j) = Een(j)en (i), @n(j) = Een(5)en(4),

respectively. Then the covariance of estimation error is

36) =E (W) -¢) =E (Z ex(G )G - g))
k=1

=y (i) Een(f)en ()en (i) = ey (1)@n (F)en (7).
That is, the variance is a quadratic form with respect to the variable ¢(j).
To obtain the quasi-convex combination estimate, we choose ¢(j) to

minimize o4 (j), subject to the constraint ¢y (j)l,,, = 1.

Theorem 12.11. Under Assumptions (A12.1) and (A12.2), suppose u €
Uy, and Ry(j) = NQnN(j) = NEen(j)en(j) for j =1,..., 2no(qo + 1)
is positive definite. Then, the quasi-convexr combination estimate can be
obtained by choosing

i) = O E gy S, 21a)
ﬂmoRN (])ﬂm() i=1
and the minimal variance satisfies
1
NoZ ()= 0. (12.15)
N ﬂlTnORNl(])ﬂmO

Consistency and Efficiency

From (12.14), ¢(j) can be regarded as an estimate of (;. In this subsection,
consistency and efficiency properties of this estimate will be analyzed.

By Assumption (A12.1), G(z) = F~!(z) is continuous on (0,1). As
a result, G(x) is bounded on the compact set [z,1 — z]. Since (J{\,i’j} =
C; — G({}{\;’j}) — (43} w.p.1, we have CJ{Vi’j} — ({43} in probability. Fur-
thermore, by the Lebesgue dominated convergence theorem [19, p. 100],
ECJ{Vi’j} — (147} Hence,

mo
ECn(j) = EY en(G. )T — ¢ as N — o,
k=1
which means the estimate of (; is asymptotically unbiased.

Subsequently, the efficiency of the estimate will be studied. To this end,
the properties of 5}{\;”} in (12.11) will be introduced first.
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Lemma 12.12. Suppose u € U(nog,qo), where U(ng,qo) is defined in
Definition 12.5. Under Assumptions (A12.1) and (A12.2), there exist K; ; €
(0,00) and L; ; € (0,00), i =1,...,mg, j =1,...,2n0(qo + 1), such that

P{f}{\;’j} 7£ ﬂ]{\;vj}} < Ki,je*Li,jN' (1216)

Proof. Denote X {1} = (§{"7} —plih) /A, ;. Note that EX 157} = 0 and

E(X1})2 = 1. By the ii.d. assumption, taking a Taylor expansion of

M]{Vi’j}(h) = [Eexp(hX{%}/v/N)V, the moment generating function of

\/N(,u}{\?’j} —plih) /A, we obtain

hx{d} p2(x i)
JN T aN

N

M) = [En+ rov-)”

h2
= |1+ o OV =G/

[ * 2N + O )
Consequently, for any t € R,

+2

: —ht g i} nf e—ht w2 NOONR -
infp e " My (h) fn%fe 1+ 5 +O(N )| < Ke 7,
(12.17)

where K > 0 is a positive constant. N
By means of the Chernoff bound [83, p. 326], for any ¢ € (—oo, pit7}],

N
i\ i t—DPi
P{u? <t} —P{E (58— pig) < NS J)}
(12.18)

k=1 ,J
_ h(t—p4,5) . N
< {i%f {e B M}{}’J}(h)}}

and for any p; ; <t < oo,

h(t—p4 4)

N
P{M}{\;’j}Zt}S{iIﬁf {e_ B Mﬁ’j}(h)}} : (12.19)

Considering
PL&s(N) # iy = PGi? < 2) + P > 1-2)
and (12.17)—(12.19), (12.16) is true. 0
Theorem 12.13. Under the conditions of Lemma 12.12, we have
NE({Z{VZ"j} —pliih2 A?yj as N — o0, (12.20)
and

NE|(7 = pledt)j oo 0 a5 N — o0, qo =3,4,... (12.21)
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Proof. (i) By Theorem 12.12, there exist K; ; € (0,00) and L; ; € (0,00)
such that

EN(EG? =72 < NaP{el? # ul)
< zKi7jNe_L7"»9'N — 0.
This together with
BNy —pt ey — uy ™)
< VENE? -t PEN (LY - u )
= AV BNELT — i)

implies that
EN(Ey” = pt9)? = EN(uy” —pt)?
= 2BN(uy?! = pliahy {7 - u{ ) (12.22)
TENEYT — i)’

— 0 as N — oo.

Thus, by (12.10), we obtain (12.20).
(ii) Similarly, for ¢o = 3,4, ..., one obtains

By Holder’s inequality,

NE|u{ — plidtjo < A, \/NE(;L%J} _plidh)2@-1,  (12.23)

Notice that for each i, j, S,ii’j} is i.i.d. Then, we have

N
i o 1 i y 2(go—1)
NE(M}{VJ} _p{z,]})Q(qo—l) — NE |:N Z(Slg I} _p{w]}):|
k=1
_ Nfz(mofz)E(Sl{i,j} — plih)2(ao—1)

< N—2(QO—2),
which together with (12.23) results in
NE[p{? — plidtjee < A, N~(®0-2) _ 0,

Hence, (12.21) is obtained. o
From (12.15), the covariance of the estimation Cy (j) is decided by Ry (7).
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Theorem 12.14. Suppose u € U(ng, qo). If, in addition to Assumptions
(A12.1) and (Al12.2), the density function f(x) is continuously differen-
tiable, then as N — oo,

Rn(j) = NQn(j) = NEen(j)en () — AHW(GAG) = R(j), (12.24)
where
en(i) =¢n () = G mg,
A(j) = diag™ {f(CL = G, -+, F(Cing — G},
and
pltit (1 —pitaty o plbit(1 — plmodl)
W(j) = . (12.25)
plbid(1 — plmoadty o plmodt(q — plmo.dly

Proof. Denote ex(j,4) as the ith component of en(j), G(x) = dG(x)/dz,
and G(z) = dG(x)/dx. Then

o) = dG(z)  dG(z) 1
B R CE)
Ga) =290 -1 @),

dv — f2(G(x))

Since f(x) is continuous, by Assumption (A12.1), both G(z) and G(x) are
continuous, and hence bounded in [z,1 — z]. Let

B = sup {|G(@)} and A1 = sup {|G(x)]}-

z€[z,1—2] z€[z,1—2]
Then, there exists a number /\%’j} between pli} and 51{\;’j} such that
en(i) =V =G = GEy) - Gt
. i i i 1 . i i i
= GEUERT = pth) + SGOLERT - pt)?
This implies that for i,k =1,...,mg,
NEEN(]a Z)sN(]a k)

= NECE = o) - ¢)
= NG G EBER? - plih) el - plht

T - , e e (12.26)
FNECEUI) R =t - pBI PO
FNEGOAE (B - plidh2elad _ ki (pthdt
FNEGOR 7 - pliahy2 (gl _ pkanzgolby,
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By Hoélder’s inequality and Theorem 12.13, we have

INEGEU)ERT —pt e - oI PEOET)
< ﬂ{i,j},y{i,j}\/NE(gj{\fvj} — pld 2N BT — pitkabyy)  (12.27)
< gl lbitp, \/NE(fj{vk’j} — plkd})a| = 0.

Similarly,
INEGOG) (N7 = pliah2 (el — pthhGpt — 0, (12.28)
INEGOG)EN?? = ptiah2 e — ph2ao ) — 0. (12.29)
Thus, similarly to (12.22), we have
N By = pt et - ) (12.30)
= B = pt M (uF - pth] - 0.
Since di, k= 1,2,..., are i.i.d.,

N N
= %EK Z I{d, < p{i,j}} _p{i,j})(z I{d, < p{k,j}} _p{k,j})}

11=1 lo=1
N
1 is . Iy .
= NE;:I IH{dy, < pt"1{d, < plkity — pliddpthdd
=
= pimin{ik}g} _ {id}y,tk.5}
(12.31)
and
Gplhity = L _ L (12.32)
HGpta)  f(Ci—¢)
Therefore, (12.24) follows from (12.26)—(12.32). a

Proposition 12.15. R(j), j = 1,...,2n0(qo + 1), defined by (12.24), is
positive definite, and

" R2 (5, k)

/ -1/, _
ﬂmoR (])ﬂmo - ﬁ{k’j} )

(12.33)
k=1

where
Pt = F(C = ¢) = F(Cioy — (),

h(j,i) = f(Ci—1 — () — f(Cs = G5),

with Cy = —oo and Cjyq1 = 00.
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Proof. Since
Ry(j) = NEen(j)ey(§) > 0,

so is R(j). Noting
R(j) = AW (HAG),
A(j) = diag™ {f(C1 = )+, f(Cmg — )}

and f(C; —¢;) > 0,% = 1,...,mp, we need only to show that W(j) is
positive definite.
From (12.25),

ptbit (1 —pttaty . pibid(1 — plmodl)
det(W(j)) =
p{lvj}(l _p{WO;J}) .. p{mOJ}(l _p{mO;]})
1 — p{lvj} p{laj} — p{27.7} . p{lvj} — p{m(h]}
_ pl2.4} {2,5} _ pimo.i}
_ ) P 0 D P
1 — plmo.i} 0 .. 0

= pllad (p{hd} _ p2d}y  (plmod} p;{,fo}_l)(l — plmo:dhy £ g,

Thus, R(j) > 0. Furthermore, by Lemma 6.4,

mo+1 2/ -
H/R_l(j)]lz Z h (j,k‘)-

~h
Pt p{ ]}
Thus, (12.33) is also true. o
Lemma 12.16. The Cramér—Rao lower bound for estimating ; based on
{sk} is
m0+1 . -
Ny =N Z p{m}
Jj=1

Next, we demonstrate that the aforementioned algorithms are asymptot-
ically efficient based on the following theorem.

Theorem 12.17. Under the conditions of Theorem 12.14, for j = 1,...,
2n0(qo + 1),

lim N (o3 (j) — 02, (N.§)) =0 as N — oc.

N—o0

Proof. This theorem can be proved directly by Theorem 12.14, Proposition
12.15, and Lemma 12.16.
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Recursive Quasi-Convex Combination Estimates

Since 03 (j) = Fen(j)e}(IN) contains an unknown parameter (j, it cannot
be directly computed. As a result, the quasi-convex combination estimate
(n(j) in (12.14) cannot be computed. In this section, we will derive com-
putable estimates. The basic idea is to employ a recursive structure in which
the unknown (; is replaced by the current estimate (n(j). Convergence of
the algorithms will be established.

For ¢ = 1,/;..,m0 and ] = 1,/.\..72710((]0 + 1), let 60(2) = 02n0(q0+1)7
co(j) = Og9, Ro(J) = Ogyxqo> and (o(j) = 0250 (go+1)- Suppose that at step
N—1(N>1), n-1(4), en—1(j), and Ry_1(j) have been obtained. Then
the estimation algorithms can be constructed as follows.

(i) Calculate the sample distribution values
3 Loy N-1.4
NN ST

(ii) Calculate the data points

N =FTHEY).

Let
CN(]) = [C]{Vl’j}a ey C]{\/go’j}]lv .7 = 17 e 52n0(q0 + 1)

(iii) Calculate each covariance estimate Ry (7).
Let

P = F(C - D,
An(j) = diag  {f(pi7h), ..., ™),

1,5 1,5 1,j 1,m
p -l T a -
Wi (i) = : ' :
1,5 1,m 1,m 1,m
PV =pmh) =)

Calculate Ry (j) by
Ry (j) = An()Wx () AN ().

(iv) If Ry(j) is nonsingular, then let
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and compute
Y = G)(CL, - g = v ())-
Otherwise, ZJ{VJ} = Aj{vjil.
(v) Let Cy = [A]{Vl}, e Ali,2"°(q°+1)}]'. Go to step 1.

This algorithm depends only on sample paths. At each step, it mini-
mizes the estimation variance based on the most recent information on the
unknown parameter. In addition, the following asymptotic properties hold.

Theorem 12.18. Under the conditions of Theorem 12.14, for j =1,...,
2no(go + 1), the above recursive algorithms have the following properties:

Jim (n(G) = ¢ wpd, (12.34)
Jim Ry(j) = R(j) wp.1, (12.35)
~ 1

]\}EHOONE(CN(j)—Cj)z = m w.p.1. (12.36)

Proof. Note that 5}{\;} — F(Cillgpy(g9+1) — ¢) W.p.1 and the convergence is
uniform in C;1a,, 4041y — €. Since F(-) and F~*(-) are both continuous,
V= Gl —F71(E)
- Ciﬂ?no(lIoJrl) - F_l(F(CiHQHO(QOJrl) - <) =(
w.p.1 as N — oo. Thus, the quasi-convex combination Z ~(j) converges to

¢ w.p.1. That is, (12.34) holds.
By Assumption (A12.1), F(-) and f(-) are both continuous. Hence,

An(j) — A(j) and Wy (5) — W
As a result, (12.35) holds, and by (12.15),

1 1
U, R () Ly LB () Ly
mottN J mo mo mo

B(n(j) - G)? =

which results in (12.36). O

12.5 Estimation of System Parameters

Identification algorithms of the system parameters will be constructed
based on the estimate of (. The parameters of the linear part are first
estimated, then the nonlinearity is identified.
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Identifiability of the Unknown Parameters
Theorem 12.19. Suppose u € U(ng,qo). Then,

\IJO[TII? 1]/ = C

has a unique solution (6*,n*).

Proof. (i) To obtain 6*.
By the first component of (12.13), we have ¢ = [(1, ..., Cang(go+1)]’ > and

bOT{O’l} J'_ b]T{l’l} _|_ . _|_ bqOT{QOvl} — Cl'

From (12.8), the 2ing+1 (i = 1,..., o) component of (12.13) turns out to
be

bor O 4 by T 44 p‘iJObqOT{qo,l} = Coing 41,

or equivalently,

bori0:1} G 1 1 1
byt C2no+1 L pp .o pf

= 0 , where R = !
bqu{qU’l} <2q0ﬂ0+1 1 Pgo - - ng

Since p; #0, p; #1, 5 =1,...,q0, and p; # p;, the determinant of the
Vandermonde matrix

det R = H (pj — pz’) 7é 0 with Po = 1.

0<i<j<qo—1

Hence, b;7{51}, j =0,...,qo, can be solved by

boT{O’l} Cl
by it} g Cong+1
bQOT{qml} C2q0n0+1

Similarly, we have
I =R"1'%, (12.37)
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where
boT{o’l} boT{O’Q} - boT{O’nO}
blT{l’l} blT{l’z} blT{l’nU}
r = ,
b7l b, rla02h g, rlaomo}
G G co Gno
= _ §2n0+1 C2n0+2 e C3no
L C2q0n0+1 C2q0n0+2 e <2qo+1)no

Denote r(i) as the ith column of (R~')". Then, by b,, = 1, we have

rlo} = [T{qo’l}, . ,T{qo’"“’}]/ =Z'r(qo)-

Note that u € U(ng, go) implies that V% is full rank. Then, by (12.7), one
can get 0* = Vzlng{QO}.

(ii) To obtain n*.

By Assumption (A12.2), Z:;”gl a; # 0, or V0 # 0,,,. For u € U(no, qo)
and j =1,...,q0, VI =T([v],,... ,v7]) is full rank by Definition 12.1, and
so VI8 # 0,,. Thus, for each j = 0,...,qo, 71} = V70 has a nonzero
component 7t~ @} For any given positive integer k and j = 1, ..., k,
let 3;(k) be a k-dimensional vector with all components being zero except
the jth being 1, that is,

Then, from (12.37), we have
bjT{j’ﬁv(j)} = 5}(7”0 + 1)%_1551'*(]‘)(”@7 J=0,...,q90,

which gives b;, 7 =0, ..., qo, since 713iv ()} can be calculated from V7 and
0* via (12.7). Thus, n* is obtained. O

A particular choice of the scaling factors p; is p; = M, j = 0,1,...,qo,
for some A # 0 and A # 1. In this case, the period of input u can be
shortened to ng(go + 2) under a slightly different condition.

Identification Algorithms and Convergence Properties

The (y = | ]{Vl}, ce C]{\,Qn"(qﬁl)*l}]' in (12.12) has 2n(go + 1) components
for a strongly scaled gq full-rank signal u € U(ng, qo)-
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Let

Voo = T([U’I('IL?)’ S 7,0110])7 [r1,....r(qo)] := (%/)717

o &
~ C]E[QnOﬂLl} C]‘{\]2"0+2} o C]{V3"0}
N =
{2gono+1} {2gono+2} {(2g0+1)no}
N N - N

Then, we have the following identification algorithm:

(i) Estimate 6. The estimate of 6 is taken as

On =V, 27 (q0)- (12.38)

q0

(ii) FEstimate n. Let by(j) = 0 and

(GO (eome N Oy i, (i) RO,
bn(j) = if 7RG} £ 0,
bn-1(5), if 7N} =

where
in(j) = min{argmaxlgigno|T{j’i}|}, J=0,1,...,90 —1; (12.39)

r(i%(4)) is the i% (4)th column of (R')~', and 714~ (D} is the i%,(4)-th
component of Tji,]} = VI0y. Then, the estimate of 7 is taken as

v = [ba(0), ..., ba(go — 1)]'. (12.40)

Theorem 12.20. Suppose u € U(ng, qo). Then, under Assumptions (A12.1)
and (A12.2),

Oy — 0 and ny —n wp.las N — oo.

Proof. By (12.13), (x — ¢ w.p.1. as N — oo. So,
On = VZIEIEG\TT% - VZIEIE/T(QO) =0,
which in turn leads to

T]{,j} = [Ti,j’l}, . ,T]i,j}(no)]/ =Vigy - Vig =7V wpl.

and 7% — 79(i) w.p.1 for i = 1,...,n9. Thus, for j = 0,...,q0 — 1, we
have

in(j) = min{argmaxlgigno|T{j’i}|} - min{argmax1§i§n0|7j(i)|} =1"(j),
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and e
TJ‘{[JJN(J)} _, FUinG)} £0.

This means that with probability 1, there exists Ny > 0 such that

T]{,j’i?\](j)} £0, YN > No.

Let
. iy (J g g e
b () = ) i (30), o2 + i ), - Cov(2aoma + 5 ()
™~
Then by
b (i) idin (@)} o s RN
N(j)TN - [Cz*(j)a C2n0+z*(])a ey C2q0n0+l*(j)]r(7/ (]))
— bjT{j,i?v(j)},
we have by (j) — b; for j =0,...,¢g0 —1. Hence, ny — n w.p.1 as N — oc.
O
Algorithms under Exponentially Scaled Inputs
Let u be ng(qgo+2)-periodic with one-period values (v, Av, ..., A\, \%0+1y).
The (y = [Zjvl}, . ,7}{\?()“}]’ can be estimated by the algorithms in Section
12.4 with dimension changed from 2no(go + 1) to no(go + 2), and
. o 40 .
{y— (=) bd0.
§=0
Partition ® into (go +2) submatrices 3’ (1),1=1, ..., go+2, of dimension

ng X ng: ) ) ) )
' = [(@" (1)), (@' (2)),---, (¥ (g0 +2))7.
If u € Ux(ng, qo), then it can be directly verified that

(1 +1)=NFY, 1=0,1,...,q,
& (go +2) = NOFDT(NTI @) [y, ay]),

where 7U} = T(M,[v] ... ,v7]). With these notations, we have the fol-

lowing result, whose proof is similar to that of Theorem 12.19, and hence,
is omitted.

Theorem 12.21. Suppose u € Ux(ng, qo). Then, under Assumptions (A12.1)
and (A12.2),

Yy, 1] =¢
has a unique solution (6*,n*), where

By = [B(0)0, B(1)0, ..., B(qo)0].
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- —{1} {no(go+1)}
CN:[N,..., ]\;loqo ]/’
and
VO =T, b, . o)), [r1,...,7(q0)] = (®)
—{1} —{2} {no}
Cn (N CNO
{no+1} {no+2} ={2no}
= CNO CNO o CN ’
oN = .
C%]o"o*ﬂ}

C%0n0+2}

. C}[\;’Lo qo+1)}
Then, we have the following identification algorithm

(i) Estimate 6. The estimate of 6 is taken as

05 = (®(90)) " (En)'rn(q0)

(ii) FEstimate n. Let b5(j) = 0 and

[*{i?\r (1}

N

2n0+i% (7)
YSN 1t
nG) =

{2qono+i% (4)} N
! e (i(5))/
by_1(j)

T}\?}i"w(j)}’ if T{J iy ()} £0,
if 7_{] dAn ()} =0
where
i (7) = min{argmax, <;c, [TR (D]}, 5=0,1,....q0— 1
(1% (7)) is the % (j)-th column of (R)
th component of

and 70"V i the ¢ ()
Tv(j) =70y
Then, the estimate of 7 is taken as

ny = [b(0), ..., b5 (90 — 1)]'.
and (A12.2)

Theorem 12.22. Suppose u € Uy (ng, qo). Then, under Assumptions (A12.1)
€

0% — 0 and ny —n wp.las N — oo

217



218 12. Identification of Hammerstein Systems
12.6 Examples

In this section, we illustrate the convergence of the estimates given by
the algorithms described above. The noise is Gaussian with known mean
and variance. In Example 12.23, the identification algorithm with quantized
sensors is shown. Example 12.24 concerns the identification of systems with
non-monotonic nonlinearities. Example 12.25 illustrates an algorithm based
on the prior information, which is more simplified than the one described
by (12.38)—(12.40). The parameter estimates are shown to be convergent
in all cases.

Example 12.23. Consider a gain system yr = a + dj. Here the actual
value of the unknown a is 5. The disturbance is a sequence of i.i.d. Gaus-
sian variables with zero mean and standard deviation ¢ = 5. The sensor
has three switching thresholds, C; = 2, Cy = 6, and C3 = 10. Then,
the recursive algorithm in Section 12.4 is used to generate quasi-convex
combination estimates. For comparison, estimates derived by using each
threshold individually (i.e., binary-valued sensors) are also calculated. Fig-
ure 12.2 compares quasi-convex combination estimates to those using each
threshold. It is shown that the estimate with three thresholds converges
faster than the ones with each threshold individually. The weights of the
estimates of each threshold are shown in Figure 12.3, which illustrates that
the weights are not sure to be positive.

____ Estimate with 3 thresholds

« Estimate with individual threshold

Estimate of a
o
T
L

0 10 20 30 40 50 60 70 80 90 100
N

FIGURE 12.2. Identification with quantized output observations
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0.8

0.6

0.4

with each threshold
o
N

Weight of estimate

FIGURE 12.3. Weights of estimates with each threshold

Example 12.24. Consider

Yr = aoTr + a1wk—1 + di,
T = bg + biup + bgui + u27

where the noise {d} is a sequence of i.i.d. Gaussian variables with Ed; = 0,
05 = 1. The output is measured by a binary-valued sensor with thresh-
old C' = 13. The linear subsystem has order ny = 2, and the nonlin-
ear function has order gy = 2. The prior information on a;, i = 0,1, is
that a; € [0.5,5]. Suppose the true values of unknown parameters are
0 = [ag,a1] = [1.31,0.85] and n = [bg, b1, b2]" = [4,1.4,—3]". The non-
linearity is not monotone, which is illustrated in Figure 12.4. It is shown
that not all values of v, p1v, pov, psv are situated in the same monotone
interval of the nonlinearity.

The input is chosen to be 2n¢(go + 1) = 12-periodic with one period
(v,v, p1v, p1v, pav, p2v), where v = [1.2,0.85], p; = 0.5, po = 1.65, and
p3 = 0.75. Define the block variables X;, Y}, ®/, Dy, and Sy, in the case of a
six-periodic input. Using (12.12), we can construct the algorithms (12.38)—
(12.40) to identify 6 and .

The estimation errors of § and 7 are illustrated in Figure 12.5, where the
errors are measured by the Euclidean norm. Both parameter estimates of
the linear and nonlinear subsystems converge to their true values, despite
the nonlinearity being non-monotonic.

Example 12.25. For some prior information, algorithms (12.38)—(12.40)
can be simplified. For example, the estimation algorithms of 1 can be sim-
plified when the prior information on 6 is known to be positive and the
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FIGURE 12.4. Nonmonotonic nonlinearity

periodic input w is positive. Both the mean and the variance of disturbance
are not zero in this example.
Consider

Yk = aoTk + a1Tp—1 + dy,

T = by + biuy + ui,

where the noise {d} is a sequence of i.i.d. Gaussian variables with Ed; = 2,
0’3 = 4. The output is measured by a binary-valued sensor with threshold
C = 13. The linear subsystem has order ng = 2, and the nonlinear function
has order gy = 2. The prior information on a;, i = 0,1, is that a; € [0.5,
5]. Suppose the true values of the unknown parameters are 6 = [ag, a1] =
[1.17, 0.95]" and n = [by, b1)" = [3, 1.3]".

The input is 12-periodic with one period (v, v, p1v, p1v, pav, pav), where
v =[1.2,0.85], p = 0.65, and pp = 1.25. Define the block variables X;, V7,
®7, D; and S, in the case of a 12-periodic input. Using (12.12), we can
construct the algorithms (12.38)—(12.40) to identify 6.

Considering the prior information on 6, a more simplified algorithm can
be constructed to identify 7 than the one given by (12.38)-(12.40). Note
that a; € [0.5,5], i = 1,2, and wu is positive. Then, 71} the first compo-
nent of V76, is

701 = a2 + ayv? > 0.5(v2 +02) #0,

where the last inequality is derived from the fact that v is strongly 2 full
rank. So, it is not necessary to calculate i} (j) in (12.39), which aims to
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Identification errors of # and n with nonmonotonic nonlinearity

find the nonzero component of 717}, And 5 can be estimated as follows:

o =10

A %c[g{l} {2”0""1}

NN =

NN-1,

where Ay = diag™
containing the first to gy — 1th rows of R~!, and TN
Vify.

of T{J}

110*

if H ’7'{]’1}

Yot ety e
{51} &

C{2QO710+1} , if H 7_{];1}#0

7

is a go X (go + 1) matrix
is the first component

The estimation errors of 6 and 7 are shown in Figure 12.6, where the
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errors are measured by the Euclidean norm. Both parameter estimates of
the linear and nonlinear subsystems converge to their true values.

Error of 6

I I h I L
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Error of n
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.
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OM N . .
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0 50 100 150 200 250 300 350 400
N

FIGURE 12.6. Identification errors of § and n

12.7 Notes

In this chapter, the identification of Hammerstein systems with quantized
output observations is studied. The development follows [128]. Hammer-
stein systems have been used to model practical systems with memoryless
actuators and have been studied extensively in system identification, see
for example [3, 45, 69, 71].
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Structurally, a Hammerstein system with a quantized sensor may be
viewed as Hammerstein—Wiener system which contains both input and out-
put nonlinearity. However, our approaches are quite different from typical
studies of such nonlinear system identification problems in which the out-
put nonlinearities usually contain some sections of smooth functions. Un-
like traditional approximate gradient methods or covariance analysis, we
employ the methods of empirical measures and parameter mappings. Un-
der assumptions of known noise distribution functions and strongly scaled
full-rank inputs, identification algorithms, convergence properties, and the
estimation efficiency are derived.
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Systems with Markovian Parameters

This chapter concerns the identification of systems with time-varying par-
ameters. The parameters are vector-valued and take values in a finite set.
As in the previous chapters, only binary-valued observations are available.

Our study is motivated by applications in the areas of smart sensors,
sensor networks, networked mobile agents, distributed power generation
networks, etc. For instance, consider an array of mobile sensors being dis-
patched to survey an area for potential land contamination. Each sensor
travels along a trajectory, measures a surface, and communicates the mea-
sured values via a wireless network to the command center. Some of the

features include

(1) The parameter of interest takes only a few possible values represent-
ing regions such as “no contamination,” “low contamination,” and

“high contamination.”

(2) When the sensor travels, the parameter values switch randomly de-

pending on the actual contamination.

(3) Due to communication limitations, only quantized measurements are
available. Here when the sensor moves slowly, the parameter values
switch infrequently. This problem may be described as a system with
an unknown parameter that switches over finite possible values ran-
domly. This application represents problems in ocean survey, detec-
tion of water pipe safety, mobile robots for bomb, chemical, biological

threats, etc.

L.Y. Wang et al., System Identification with Quantized Observations, Systems &

Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 13,
(© Springer Science+Business Media, LLC 2010
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true parameter values switch

| 1L

A v

mobile sensor survey trajectory

contaminated areas

FIGURE 13.1. Mobile sensor systems for area survey

To capture the essence of such problems as those above, we formu-
late a class of identification problems with randomly switching parameters
and binary-valued observations. We shall focus on time-varying parame-
ters modeled by a discrete-time Markov chain with a finite state space.
The limited information due to binary-valued sensors makes identification
a difficult task. Our approach for identifying regime-switching systems with
binary observations relies on the basic idea of Wonham-type filters. Based
on the key ideas of such filters, we derive mean-square estimators and
analyze their error bounds. To obtain the error bounds for mean-square
estimators, we utilize asymptotic distributional results. We first establish
weak convergence of functional central limit results, followed by strong ap-
proximation of the scaled sequences. Then these distributional results are
used to obtain error bounds.

In applications, the frequency of the switching processes plays a crucial
role. Consider two typical cases for tracking and identification. The first
case is concerned with Markov chains whose switching movements occur
infrequently. Here, the time-varying parameter takes a constant value for
a relatively long time and switches to another value at a random time.
The jumps happen relatively infrequently. We develop maximum poste-
rior (MAP) estimators and obtain bounds on estimation or tracking errors
based on Wonham filters. We also point out that a simplified estimator
can be developed using empirical measures. The second class of systems
aims at treating fast-switching systems. One motivation of such systems is
the discretization of a fast-varying Markovian system in continuous time.
Suppose the precise transition probabilities are unknown. When parame-
ters frequently change their values, the system becomes intractable if one
insists on tracking instantaneous changes. In fact, if the jump parameter
switches too frequently, it would be impossible to identify the instanta-
neous jumps even with regular linear sensors, let alone binary observations.
As a result, an alternative approach is suggested. Instead of tracking the
moment-by-moment changes, we examine the averaged behavior of the sys-



13.2 Wonham-Type Filters 227

tem. The rationale is as follows: Because the Markov chain varies at a fast
pace, within a short period of time, it should settle down at a stationary
or steady state. In the steady state, the underlying system is a weighted
average with the weighting factors the components of the stationary dist-
ribution of the Markov chains.

Section 13.1 begins with the setup of the tracking and identification prob-
lem with a Markov parameter process. Section 13.2 presents Wonham-type
filters for the identification problem. Section 13.3 concerns mean-square
criteria. Section 13.4 proceeds with the study of infrequently switching sys-
tems. Section 13.5 takes up the issue of fast-switching systems.

13.1  Markov Switching Systems with Binary
Observations

Consider a single-input—single-output (SISO), discrete-time system repre-
sented by

Yk = 91,0k + di, (13.1)
where ¢ = (Up,y ..., Uk—ng+1) and {di} is a sequence of random distur-
ba_nces. The 60, is a Markov chain that takes mg possible vector values
6 € R™, j =1....,mo. yj is measured by a binary-valued sensor with

the known threshold C'. After applying an input u, the output si is mea-
sured for £k = 0,..., N — 1 with observation length N > ng. We will use
the following assumptions throughout this chapter.

(A13.1) The time-varying process {0y} is a discrete-time Markov chain
with a transition probability matrix P and a finite state space M =
{6 9 glmo)y,

(A13.2) The {dx} is a sequence of ii.d. random variables with a con-
tinuously differentiable distribution function F(-) whose density function
is denoted by f(-). The inverse F~!(-) exists and is continuous, and the
moment generating function of d; exists.

13.2  Wonham-Type Filters

Tracking 6 or identifying the system under binary-valued observations is
a nonlinear filtering problem. A crucial step toward this goal is to build a
good estimator of the probability distribution given the observations. The
identification problem may be stated as follows.

Denote the observation data up to k by Sx = {s;,{ < k} and the sequence
of increasing o-algebras of the observations up to time k by Fg, = o{s; :
I < k}. Note that Fg, C Fg, -+ C Fg,. Similarly, denote the sequence of
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o-algebras generated by 6y as Fo, = {0, : | < k}, and the o-algebras
generated by the observation noise as Fp, = o{d; : | < k}. We wish to find
the probabilities

wi =Py =09 |Fs,), N>0, j=1,...,mo. (13.2)
Denote the initial probability distribution by péj - P(0y = 01Y9)). Recall
that P = (pli}) € Rmox™o | with
Pt = POy =090y 1 =60W), 0,5 =1,...,my,

are the entries in the transition matrix P. The development uses the Won-
ham filter techniques in [59], which is a discrete version of the original
Wonham filter in [114]. Nevertheless, in our case, we only have binary-
valued observations. The noise does not appear additive either. For each
7 =1,...,mg, we denote

GUl(sy) = P(sny|0n = g(j)) =I5y -1} F(C — ¢§V9(j))

} (13.3)
1 = Ifsy=)](1 = F(C — ¢y 09),

which is a function of the random variable sp.

Theorem 13.1. Assume (A13.1) and (A13.2). The Wonham-type filter
for the binary-valued observations can be constructed as

A U} {4}
Py G (80) .
wéj}: 7n00 ] ‘ ’]Zla"'7m0 (134)
> pbat o)
ji=1

and

mo
Gl (sn) Y piitwld

Wi o — j=1...m. (13.5)
>0 Gl (s )plimtw it
=1 j1=1

Proof. To verify (13.4), applying Bayes’ theorem leads to

S P(solfp = 09D)P(0y = 09)) p({)j}G{j}(so)
0 - mo  mo ] 4 .
2 Plso,by =007) 37560 (s0)
Jji=1 ji=1

To prove (13.5), we first introduce the one-step prediction

widly = P(Ox =09 Fs,_,). (13.6)
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Since {dy} is a sequence of i.i.d. random variables and {6y} is Markovian,
we have

POy = 0D|0y_1 =0V Fg ) =001 = plini},
By the law of total probability,
mo
B Fsy )= POn =09|Fs, )= p el (13.7)
ji=1

Now, by Bayes’ theorem and (13.7),

wifd = POy =09 |sn, Fs,, )
(SN|9N = 9<J)7'7_-SN71)P(9N = 9<J)|‘FSN—1)

mo
> P(snlon =09, Fsy ) P(On = 09| Fs,_,)

ji=1
mo

GUY(sy) Zp{u}w{ i}

1= 1

Z Gj1 SN Zp{zk}w{ i}

Jj1=1

The last line above follows from (13.6). O

13.3 Tracking: Mean-Square Criteria

Based on Wonham-type filters, under different criteria, we may develop sev-
eral different estimators. First, consider the following optimization problem:
Choose 6 to minimize the mean-square errors conditioned on the informa-
tion up to time N. That is, find # to minimize ming E(|0x — 0]?|Sy). Just
as in the usual argument for Kalman filters, bearing in mind the use of
conditional expectation, we obtain the minimizer of the cost, which leads
to the following mean-square estimator:

mo

é\N = 0N|~7:S Z j)wl{\?}

To derive the error estimates of §N —0n, we need the associated asymptotic

distribution for
N-—

Z (O — 0.

k:O

,_.

2)—‘
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Note that {enx} is a sequence of centered and scaled deviations of the
Markov chain from its mean-square tracker with a scaling factor v N. For
future use, we note that

N-1
1 . )
en == > > 0L~y — P61 = 8V)]
VN & & (13.8)

+P(6, = 69) - wl]}.

To examine the deviation, in lieu of working with a discrete-time formula
directly, we focus on a continuous-time interpolation of the form

[Nt|—1
1 A ,
on(t) = —= 0D Iy _pi; fw{j},te 0,1], 13.9
~(t) ~ jEEM 1;:0 {9,000} bl [0,1] (13.9)

where |z] denotes the integer part of z € R. We shall show that the limit
of vy(-) is a Brownian motion, whose properties help us to derive the
desired error bounds. Obtaining the weak convergence to the Brownian
motion requires verifying that the sequence under consideration is tight (or
compact). Then we characterize the limit by means of martingale problem
formulation.

To use weak convergence theory, it is common and more convenient to use
the so-called D space, which is a space of functions that are right continuous
and have left limits, with a topology weaker than uniform convergence,
known as the Skorohod topology. The main advantage of using such a setup
is that it enables one to verify the tightness or compactness relatively easily.
The exact definitions of these are somewhat technical; we refer the reader
to [55, Chapter 7] for further reference.

Lemma 13.2. Assume the conditions of Theorem 13.1, and suppose the
Markov chain is irreducible.

(a) Then for each 6 >0, each t > 0, and each s > 0 with 0 < s < 9,

sup Elun (t + 5) — vy (t)]? < Ks, (13.10)
N

for some K > 0.

(b) The sequence vy, () is tight in D([0,1]; R™0), the space of R™° -valued
functions that are right continuous, have left limits, and are endowed
with the Skorohod topology.

Proof. We first prove (a). In view of the second line of (13.8), for each
0 >0, for t > 0, s > 0 satisfying 0 < s < J, we have

Elun(t+5) —un(t)]* < Lyi+ Lya,
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where

[N(t+s)|—1|N(t+s)|—1

Ly = N > > 3 gn)glia) priind plis},

J1,Jj2€M  k=|Nt] i=|Nt|
[N(t+s)]—1[N(t+5)] -1

Z > 3 o) pa gl
Jl,yzeM k=|Nt|  i=|Nt] (13.11)
I{J} _ [{Gk _o) — P(), = 9(]’))7
= P = 09) —wf’,

ﬁ;lg]} — I{Gk o)} — {J}_

To proceed, we estimate Ly, and Ly. We need only look at a fixed
pair j; and jp. First, consider Ly ; without the first sum. Without loss of
generality, assume k > i. Then we obtain that for fixed j; and jo € M,

LN (t+s)| =1 [N(t+s)] -1
Z e(jl)’le(jZ)Efijl}I.{h}
i=[Nt]  k=|Nt|
[N (t+s)] =1 [N(t+s)]-1

<2 > S 9600 B[ E
i=|Nt] i<k

(13.12)

where E; denotes the expectation conditioned on F; = o{d, 0y : k < 1},
the past information up to l. Since the Markov chain is irreducible, it is
ergodic. That is, there is a row vector v, the stationary distribution of the
Markov chain such that

|PY —1y| < KAN for some 1>\ >0,

where 1 is a column vector with all its component being 1. Using this
spectrum gap estimate,

|Ezfgijl}‘ < )\kfi.
It then follows that for the term in (13.12), we have
[N (t+s5)]—1 [N(t4s)]—1

Z e(jl)’/a(b)EI]ijl}I{jZ}
i=|Nt] k=[Nt

SK(IN(t+s)] - [Nt]).

Dividing the above by N leads to supy Ly, < Ks. As for the terms
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involved in Ly 2,

[N(t+s)] =1 [N(t+s)| -1
Z Z e(jl)’/e(j2)Ew’£jl}wi{j2}
i=| Nt| i<k
[N(t+s)] =1 [N(t+s)]—1

<K Z Z N~ < KNs.

i=| Nt k>i

Dividing the above by N and taking sup, yields supy Ly2 < Ks. Thus,
(a) is true.
By using (a), with arbitrary ¢ > 0 and the chosen ¢ and s, we have

hr%hmsupE|vN(t—|— s) —un()* < ;irr(lJK(S =0.

N—o0

Thus, the tightness follows from the criterion [53, Theorem 3, p. 47]. The
lemma is proved. |
To proceed, let us point out:

(i) Since vy (-) is tight, we can extract weakly convergent subsequences
by means of Prohorov’s theorem (see [55, Chapter 7]). Loosely, se-
quential compactness enables us to extract convergent subsequences.
Without loss of generality, still index the selected subsequence by NV,
and assume vy (+) itself is the weakly convergent subsequence. Denote
the limit by v(-). We shall characterize the limit process.

(ii) From the defining relationship of vy (t), it is readily seen that

|Nt]—1

EUN = Z Z 9 { |:I{0k:0(j)} - P (0k = H(J)>:|
jEM k=0

+E[ <0k:0 ')—w,?}]}:o for each t > 0.

(13.13)

To determine the limit process, we consider a vector-valued process Uy (t) =
(0N (1), ..., 0% (t)) € R™0, where

[Nt]—1

L 1
’U:]{V}(t):ﬁ Z 9()[1{9 79(1)}_’111;&} .

k=0

Define Yy (t) = (217H(t)) = Evy (1)U (t), where nl J}( t) denotes the ijth
entry of the partitioned matrix X (t)7 namely,

| Nt Nt -1

E{U} Z Z EC{I}C{J} iy (1314)
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where ‘ ' ‘
C/il} =00 [I{ek:ww} - wlgl} € R™.

Using the notation of Uy (t), we can rewrite vy(t) as vy (t) = 17, Un(t),
where 17, = (1,...,1) € R"*™0_ To proceed, we first determine the limit
covariance function of Evy(t)viy(t) = 1, [Evn (1)U (1)1, From the
above expression, it is seen that to accomplish this goal, we need only
consider the limit covariance of Evp (t)v) (t). The following lemma details
the calculation of the asymptotic covariance.

Lemma 13.3. Assume the conditions of Lemma 13.2. Then

(a) the limit covariance of vy (t) is given by

lim S (1) = %0, %o = diag (S5, 5fmom)

N—o0

N
i i 1 i} i (13.15)
o6t E2f? = tim =B, e M;
e

(b) as N — oo,
mo .
Evy(t)oy(t) — 5 =1Y_ i

Proof. To prove (a), it suffices to work with the partitioned matrix Z%j } (t).
Note that

|Nt|—1 [Nt]-1
Z ECé}C{J}/: Z E[C{}EC{]}}—O for i # j.
k<l k<l
Likewise,
|Nt]—1 o
ST B =0 for i # .
1<k

This leads to

LR [Nt|—1|Nt|—1

sy 2 B LSS e

k=0 1=0 k<l
[Nt|—1|Nt|—1

Z Z C}Ei}Cl{j})/

Wi =

1<k
[Nt]—1
LNtJ 1 iy {5}
=g BV
7 N |Nt] ,;) GG
H{tzg’}, ifi = j,
0, otherwise,

(13.16)
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as N — oo, where §;; = 1if i = j, 6;; = 0 otherwise, and £/ denotes the
ijth partitioned matrix in Y.

Finally, (b) is a direct consequence of Lemma 13.3. The lemma is thus
proved. a

Note that by (13.15), £{" = £ the partitioned matrix of ;. To
proceed, we prove that vy () converges weakly to a Brownian motion. We
characterize the limit process by means of identifying the limit covariance
function. The analysis is carried out by using the martingale problem for-
mulation. For a twice continuously differentiable function h : R™° — R,
define an operator as

Lh(v) = %tr [Shew(v)], (13.17)

where h,, denotes the Hessian matrix (the second partial derivatives with
respect to v). We have the following result.

Theorem 13.4. Assume the conditions of Lemma 13.2. Then

(a) vn () converges weakly to v(-), which is a Brownian motion with co-
variance Xt;

(b) vn(1) converges in distribution to a normal random wvariable with
mean 0 and covariance .

Proof. Part (b) is a direct consequence of (a). Thus, we need only prove
(a). Since vy(-) converges weakly, there is a convenient device known as
the Skorohod representation (see [55, Chapter 7]) that enables us to work
with w.p.1 convergence on an enlarged space. Without loss of generality
and with a slight abuse of notation, we may assume vy (-) — v(+) in the
sense of w.p.1. We want to show that v(-) is a solution to the martingale
problem with operator £ defined in (13.17). To this end, it suffices to show
that

h(v(t)) — h(v(0)) — /o Lh(v(p))dp is a martingale.

To verify the above, it only needs to be shown (see [55]) that for any
bounded and continuous function H(-), any ¢,s > 0, any integers ¢, and
any t, <t,

EH(t,): e <O h(v(t+s)) — h(v(t))
t+s (13.18)
- Lh(v(p))dp] = 0.
¢
To verify (13.18), use v,(:). By the weak convergence and the Skorohod
representation, as N — o0,

EH(vn(t,) e < Oh(on(t+5)) — h(vn(t))]

(13.19)
— BH(u(t) : 1 < O)[h(u(t + 5)) — h(v(t))].
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On the other hand, direct computation reveals that

A}im EH(vn(t,) : ¢ < O[h(on(t+ 5)) — vn(t))]
[N(t+s)]-1 -
_ ' (@) e
_NIEHDOEH(UN(t) L<€ \/>Zh ’UN 91 Z wy,
ieM k=|Nt|
NG S INGs) -1
FL S S ahaee S S afap .
zeleeM k=|Nt]  I=|Nt|
(13.20)
where w{} is given by (13.11). Using nested expectation and inserting
E|ny), since vn(t,) : ¢« < £ and vy (t) are all F| y¢)-measurable, by inserting
E|nt) we have

[N(t+s)]-1

EH(un(t,): 0 < 0) \FZh' o)V E Ny Y. !

ieM k=| Nt

—0 as N — oo.

Likewise,

EH(vy(t,) ¢ l Z Z tr[ Py (v (¢ 9(’)9(“)]

ieMieM
[N(t+s)] =1 [N(t+s)]—1

< > S alap

k=| Nt I=|Nt|

= EH(UN(tL) [ Z Z tI‘ - ’UN 9(1)9(11)]

ieEMieM
[N(t+s)|—1 | N(t+s)|—1

X ELNtJ Z Z @il}@lzl

k=| Nt I=|Nt|

Dividing the cases into [ < k and k < [, we can handle the last equation
above as in the proof of Lemma 13.3 by inserting F; and Ej, respectively.
It follows that the double summations above reduce to a single one. The
last two equations together with (13.20) then imply that

EH(vn(t,) { Z Z tr[hyy (v (¢ 0( 9(“)]

iEMieM
|N(t+s)]—1 | N(t+s)]—1

<Biney ) > atap]

k=| Nt I=| Nt

t+s
— EH(v(t,): ¢t < 6){ Eh(p)dp} as N — oc.

t
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This establishes the desired theorem. a

By virtue of Theorem 13.4, we further obtain a strong approximation
result. This strong approximation will aid us in obtaining error bounds in
what follows.

Lemma 13.5. Under the conditions of Theorem 13.4, there is a constant
v > 0 such that

sup |vn(t) —v(t)| =o(N77) w.p.1.
0<t<1

Proof. Note that
Ek—1§;£i} = Ey-1[l{g, o} — wl{ci}] =0.

Thus, it is a martingale difference sequence. Using the martingale version of
the Skorohod representation (see [41, p. 269]), we can establish the result.
The details are omitted. O
We next show that the tracking error in the average sense is exponentially
small. The result is based on part (b) in Theorem 13.4 and large deviations
for normal random variables. There are different ways to obtain the error
bounds. We do one as follows, whose proof is also in the appendix.

Theorem 13.6. Under the conditions of Lemma 13.2,
1 N ,
. (\/N DDA TR w/{cl}]’l - 8)
i€M k=0

Ne?
<2mpexp | —s——F55— |,
2my Ttir (1)

(13.21)

where | - |1 denotes the 1 norm.

Proof. Note that v{7} (1) = e/v(1), where ¢; is the ith standard unit vector.
Note also that v{}(1) is normally distributed with mean 0 and variance
oy (1) = €i€i. We then have that for any a > 0,

P (\/%W{i}(l)l > ni()) < exp (_:;) Eex2p (alv;%lﬂ)

E + Jv{i}(l)a .
mo 2N

(13.22)
<2exp | —

Choosing the o to minimize the index in the exponent leads to

o= (st/(moai{vt}a)))'



13.4 Tracking Infrequently Switching Systems: MAP Methods 237

Using this in (13.22) yields the upper bound

1 4 € Ne2
P ——p3) > > <2exp|—-————=——"—1.
(o= = T

Ne?
)| > <9 S 13.23
v E mo ex . .
( E [0t (1)] > < 2myg exp < 2m0203m(1)> ( )

Note that
=€
1

PN

€M k=0

Thus,

N
ZZW)N{}

€M k=0

e

We can approximate the

) > exp(as)) .

S

N
(a/VN) 6Dl

k=0

by v{}(t) by using Lemma 13.5. Adding and subtracting v1%}(¢) in the
above and using the triangle inequality yield that

Z Z ol )M{ i} Z E)
<\/7 ieM k=0

< exp <—€> FEexp < Z Z{Q(Z) ol (i )}

0 VN|GiS 1
L
16./\/1

< exp (_a5> Eexp(o(N77))exp Z [l (¢

B Mo 'LGM
Using (13.23) in the above estimate, the desired result then follows. ]

13.4  Tracking Infrequently Switching Systems:
MAP Methods

Here, we construct a sequence of estimates of the Markov chain by maxi-
mizing the a posterior probabilities. The estimator is given by

Oy = 00N jy = argmaxjeMw}{\?}. (13.24)
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Our goal is to derive an error bound on P(gN # 0n). We are interested in
the case that for each i € M, Z#ipij = ¢ and p;; = 1 —¢, for € sufficiently
small. One such model assumes the transition probability of the Markov
chain to be P¢ = [ + €@, where @ is a generator of a continuous-time
Markov chain. It indicates that most of the time, the system will remain at
a constant value, but it has infrequent jumps from one parameter value to
another at random times. This is a class of “infrequent switching” systems.
It is intuitively understood that the data size m should be neither too
small for lack of information from data nor too large since old data will
contain diminishing information about the current 6. It is also conceivable
that for smaller ¢, a larger N may be used. It is our desire to establish a
concrete relationship between N and € to guarantee a desired accuracy of
identification. For a selected N, the implementation is the standard moving-
window method: To identify 6y, the data in the time window [ = k — N,
k—N+1, ...,k will be used. It is noted for a large window size N,
the initial distribution of ;_ will have diminishing effects on the MAP
estimates é\N, at the end of the window k£ — 1 <[ < N. Consequently, one
may choose any initial distribution, such as the uniform distribution, to
start the MAP algorithm. The following discussion is generic for a given
moving window with a chosen initial distribution. For simplicity, we make
the following assumption.

(A13.3) yr = 6 + di and the initial probability distribution of the
Markov chain satisfies pt7}(0) > 0 for j = 1,...,mo.

In what follows, we choose € to be sufficiently small and N sufficiently
large. Let p; = F(C — 6\Y9)) and § = min,; |p; — p;|. Define

N
1

= 13.25

EN+1 N+l ;;) Sk, ( )

and denote the data set by Sy = {si,k =0,...,N}. For a given 5 < §/2,
define
MY = {si:0<k <N, [ens1 — pjl < B},

My = Lnj My

j=1
Lemma 13.7. For sufficiently small € and sufficiently large N and some
constant ¢ > 0,

P(My) > (1 — e NFe) (1 — )N, (13.26)

which implies
lim lim P(My) = 1.

N—00e—0
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Proof. Note that

. mo . . i
PO =30 POy = 6940

i=1
= [P P80 = 09) + > P(ME 60 = 0D)pf"
i#i
> pit P(MY |6y = 09).

Then,

P(My > i P 6, =09k =0,... N)
xP(0p =0V k=1,... N|6y = 09))
=p P00y =69 k=0,... N)(1—¢e)N
=i P(lenss — pi| < Bl =09k =0,...,N)(1—e)V.
By the large deviations principle,
P(|éns1 —pi| < BlOx =09V k=0,... N)>1—e N
for some ¢ > 0. This implies
PME?) = pft (1 — e NPy (1 —o)N.

Since 8 < §/2, M]{,j}, j=1,...,mg, are disjoint. Hence,

mo

P(My) =Y P(M{)
j=1

and (13.26) follows. This completes the proof. a

A sequence in {My} is called a typical sequence. Lemma 13.7 indicates
that for small € and large IV, the probability for a sequence to be typical
is nearly 1. For this reason, to derive error bounds in probability, we may
consider only the data set in My.

Lemma 13.8. For sufficiently small € and 3, and sufficiently large N, if
Sy € MY, then Oy = 0,

Proof. Suppose Sy € Mi,j}. Using the MAP estimator, Oy = 00 if and
only if ‘ |
P(On = 69|Sy) > P(6y = 6|SN), i # j.
Since .
POy =09, Sy)

POy = 0915v) = =55
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the conclusion is true if
P(On =09, Sn) > P(On = 69, Sn), i # .

In the following derivation, K7, Ko, and K are some positive constants.
Now

mo
= ZP(HN = 9(1)’SN|90 — e(l))pé
=1
= pi POy = 09, Sn|60 = 69) + e Ky
:péi}P(SN\Gk =09 k=0,...,N)
XP(ek = 9(1)7k — 17._.,N_ 1|90 — 9(1)) +€K2 +€K1
:péi}P(SN‘Qk = 0(2')’ k=0,... 7N)(1 o g)N 1 K.

By the definition of {x 41, Sy contains (N +1)n41 of 1’s and (N +1)(1 —
Eny1) of 0's:

P(Sn|0k = 09k =0,...,N) = p{N TN (1 = p y(NFDO=Exsn)
Consequently,

POy =09, Sy)

1
= VTR (1 )W) (1 - )N e,
0

(13.27)

For sufficiently small ¢, the first term is dominant. As a result, to prove
we need only show
p§N+1)EN+1 (1— pj)(N+1)(1*§N+1)
> pz(_N+1)§N+1 (1 _ pi)(N+1)(1—§N+1)7
or equivalently, if
En+1logps 4+ (1 —En1) log(l —pj)
> En+1logp; + (1 — Entr) log(L — py).

(13.28)

Since Sy € MJV}, pj — B < E&nvy1 < pj+ 5. Now, the convex inequality [74,
p. 643], which is, in fact, the relative entropy or Kullback—Leibler distance
[22, p. 18],

pjlogpj + (1 — p;)log(l — p;) > pjlogp; + (1 —pj)log(l —pi), ps # pj,
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and the continuity imply that for sufficiently small 3, (13.28) holds. This
concludes the proof. O
We now derive error bounds on the MAP algorithm.

Theorem 13.9. Let 0 < 8 < 0/2 be a sufficiently small constant. For
sufficiently small € and sufficiently large N,

POy =0y) > (1 — )2~ N+ (1 — )N, (13.29)

Proof. By Lemma 13.7, we may focus on Sy € Mpy. The probability of
correct identification of 0y is

POy =0n) =Y P(Ox =0x|Sy)P(Sn)
SN

> Z P(§N=9N|SN)P(SN)

:Z Z P(é\N:eN‘SN)P(SN)~

j=1 SNEMJ{Vj}
By Lemma 13.8, for Sy € M}{,j}, §N =0\ which implies
mo
Py =0n)2>_ > POy =09[Sy)P(Sy).
j=1 SNGMISJ'}
By (13.27),

P(On = 0D|SN)P(Sy) = P(On = 09, Sy)
= péj}p;NJrl)fNJrl(l _pj)(N+1)(1—gN+1)(1 _ N 4K,

Let )\}{\?} be the cardinality of Mji,j}. Then,

N 1 —

SNEMI{VJ}
_ A%}p§N+1)EN+1(1 *pj)(N+1)(17£N+1)-

By [22, Theorem 3.1.2, p. 51], for sufficiently small e and sufficiently large
N

7

)\}{\?} Z (1 _ ﬁ>2(N+1)(H(pj)_5)
for any small 3, where

H(pj) = —pjlogp; — (1 —p;)log(1 — p;)
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is the entropy of p;. Denote

H(pj,ény1) = —Ent1logp; — (1 —Enga) log(1 — pj).

Since {y — p; w.p.l as N — oo, H(p;,{n+1) — H(pj) w.p.1l as N — oo.
It follows that

)\g}p§N+1)£N+1(1 . pj)(N+1)(1—§N+1)
>(1-— B)2(N+1)(H(Pj)_H(Pj7§N+1)_6)

_ (1 _ 6)27N527ﬁ+0(1)’

where o(1) — 0 w.p.1 as N — oo. For sufficiently small 8 and sufficiently
large N, 27F+o() >~ 1 — B since B > 1 — 277, As a result, for sufficiently
small € and sufficiently large N,

ST PO =09|Sy)P(SN) > i (1 - B)227 V(1 — )V,

SxeM?

Therefore, (13.29) is obtained. o

Theorem 13.9 provides a guideline for window size selection. To achieve
a required estimation accuracy for 0 < 1 < 1, we may select the window
size to be (1 — 3)227V7(1 — &)V = 7 provided that ¢ is sufficiently small
and [ is sufficiently small.

13.5 Tracking Fast-Switching Systems

We begin this section by considering the scenario that the process 6(t) is a
continuous-time Markov chain whose states vary on a fast pace. It is now
understood that depending on the actual scenarios, only when the speed
or frequency of state variations is relatively small, one expects to track
the time-varying parameters with reasonable accuracy [6]. For instance,
consider a continuous-time system whose observation is given by

y(t) = ¢ ()0(t) + w(t),

where (t) is the input. Suppose that the parameter process 6(t) is a
continuous-time Markov chain with a finite state space M and genera-
tor @7 = @Q/n with 7 > 0 a small parameter. With @ being irreducible,
when 1 — 0, within a very short period of time 6(t) reaches its stationary
distribution. In this case, it is virtually impossible to track the instanta-
neous variation of the process from observations of binary-valued outputs
s(t) = Igy)<cy- For such systems, the main goal becomes identifying an
averaged system (averaging with respect to the stationary measure of the
Markov chain). The main reason for focusing on the averaged system is
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the following: When a system performance is measured by some averaged
outputs, as in most performance indices for optimal or adaptive control,
the net effect of fast-switching parameters on the system performance can
be approximated by using their average values.

The development of this section is motivated by the following scenario:
For the above parameter process 6(t), denote its transition matrix by
P(t) = P"(t). Then P"(t) satisfies the forward equation

P1(t) = P"(6)Q/1.
A change of variables 7 = t/n and P(7) = P"(t) leads to

—P
dr
Discretizing the equation with a step size h > 0, we obtain a discrete matrix

recursion

PF = PH[I + hQ).

By choosing h > 0 properly, I+ h(@ becomes a one-step transition matrix of
a discrete-time Markov chain @y and P* represents the kth-step transition
probability. In terms of the original fast-changing 6(¢), we see that Oy is
corresponding to §(Nnh). When 7 is small, for a fixed time ¢, we have
N = t/(nh). That is, for the discrete-time system, we need to look at its
property for N being large enough. We call such a chain a fast switching
discrete-time Markov chain. Consequently, estimation of 6(¢) for small n
is reduced to estimation of 6y for large n. For the problem treated in
this section, in addition to the conditions posed previously, we make the
following additional assumptions.

(A13.4) The Markov chain {,,} is irreducible and aperiodic.

It is observed that under Assumptions (A13.1), (A13.2), and (A13.4),
if both M and P are unknown, then the stationary distribution v =
(V1,V2y .., Vm,) can be derived from P and the average w.r.t. the sta-
tionary measure can be calculated directly from

mo
g = Z ujﬁ(j) .
j=1

We will develop algorithms that estimate  without prior knowledge on P.
Hence, we assume that M is known, but P is unknown. In this case, the
goal is to identify v from which 8 can be calculated.

13.5.1 Long-Run Average Behavior

Since v, = 1—(v1 4+ -+ Vmy—1), we need only identify mo—1 parameters.
For simplicity, we consider the observation horizon L with L = N(mg — 1)
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for some positive integer V. Denote by Ny the following class of input
signals:

Np :={u €1 : Ju|oo < Ky,u is (mg — 1) — periodic and full rank}.
Define the (mg — 1) x (mg — 1) matrix M = (mgj), where
Mg = F(C = ¢;09) — F(C — ¢;0"™)).

Let N := {u € Ny: M is full rank}, define

N-1
i 1 .
J{\,} =5 Z Si(mo—1)+is 1 =1,...,mg —1, (13.30)
1=0
and denote £n = ( I{Vl}, ce ]{Vmo_l})'. It is easy to verify that
. mofl )
pi= BER = D7 vy (F(C = ¢i8Y) = F(C = ¢i6™)) + F(C = ¢i6™).
j=1

Hence, 5}{\;} represents the empirical measure of p;. By defining

pP= [plv o .. 7pm0—1]/a
b=[F(C =@ 0")),..., F(C = ¢y 10,

and
V=1 Umy_1) € RIX(mo=1)

we obtain p = Mv + b. This implies a relationship between p and v, v =
M~Y(p — b). Since M and b are known from the input, this relationship
implies that an estimate of 7 can be derived from the empirical measures
of p, Uy = M~1(&n — b). From

DN — 0 =M "Y(ex —p),

the analysis of error bounds, convergence, and convergence rates of Uy
can be directly derived from that of {x. For this reason, the remaining
part of this section is devoted to the analysis of error bounds on empirical
measures.

Example 13.10 The selection of inputs that will make the matrix M full
rank is not difficult. For instance, suppose that the distribution is uniform
with support on [—30,30]. Let the threshold be C' = 10. The system has
three states: 6, = [1,3), 02 = [5,—3]’, and 65 = [10,2)'. The input is
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randomly selected to generate three regressors: ¢} = [0.4565,0.0185], ¢}, =
[0.8214, 0.4447], and ¢4 = [0.6154,0.7919]. The M matrix becomes

0.6581 0.6296 0.5900
M= | 06307 0.6205 0.5149 )
0.6168 0.6550 0.5377

which is full rank.

13.5.2 Empirical Measure-Based Estimators

One immediate question is, what can one say about the asymptotic proper-
ties of the empirical measures defined above? From the well-known result of
the Glivenko—Cantelli theorem ([8, p. 103]), in the usual empirical measure
setup, the law of large numbers yields the convergence to the distribu-
tion function of the noise process if no switching is present. However, in
the current setup, the empirical measures are coupled by a Markov chain.
Intuitively, one would not doubt the existence of a limit. However, the ad-
ditional random elements due to the Markov chain make the identification
of the limit a nontrivial task. Corresponding to the above-mentioned law
of large numbers, we first obtain the following result.

Theorem 13.11. Under (A13.1), (A13.2), and (A13.4),

8 =D (e -9
j=1

in probability as N — oo uniformly ini=0,1,2,...,mg— 1.

Proof. For each i = 0,1,2,...,mog — 1, the equalities ¢my+i = ¢; and
qblmoﬂ qbl hold for all I = 0,1,..., N — 1 due to the periodicity of the
inputs, so

Stmo+i = I{yzm0+i§0} - I{¢;nlo+i0lm0+i+dlmo+iSC}
mo

- Z I{dlmo+i§0—¢§9(j)}I{9lm0+i:9(-j)}

j=1
mo

=D Mdysico—g1003 = Vill{o1,0y =00
j=1

+ E ij{glmoﬂze(j)y
j=1

By virtue of the same argument as that of [122, p. 74], we have
2
‘N Z {dimy 11<C—8,00} {0y =0y —V5)| =0 (13.31)



246 13. Systems with Markovian Parameters

as N — oo, so

1 =

N 2= Havmgrico-600y 10, =000y = 3) = 0
=

=

in probability and in the second moment as N — oo. Thus, it follows that

) mo 1 N—-1
Vo= ¥ 2 Ly rizc-sjoyvs +o(1), (13.32)
=1 1=o0

where o(1) — 0 in probability as N — oo. Note that

| N
N Z I{dzmoﬁgc*—qﬁ;g(j)}
1=0

is the empirical distribution of the noise {dy} at x = C' — ¢,0\9). Thus, by
virtue of the well-known Glivenko—Cantelli theorem, for each 7 =1,...,mg
and : =0,1,...,mp — 1,

N—1
1 o
N D Ly rico—oip0y = F(C = ¢/ (to +)0Y)) as N — oo.
1=0
Thus, the desired result follows from the familiar Slutsky’s result. a

The above result may be considered as the first approximation of the
empirical measures to the weighted average of the distribution functions.
Naturally, one would also like to know how fast the convergence will take
place. This is presented in Theorem 13.12, which entails the study of the
asymptotics of a centered and scaled sequence of errors or deviations. Com-
pared with the results with a fixed parameter, it can be viewed as a hybrid
coupling of discrete events with the normalized deviations. Conceptually,
one expects that a rescaled sequence of the empirical measures should con-
verge to a Brownian bridge suitably combined or coupled owing to the
Markov chain in the original observation. In view of the above law of large
numbers for empirical measures, one expects that the weak limit of the
rescaled sequence should also be suitably combined by the stationary dis-
tributions of the Markov chain. Thus, it is not difficult to guess the limit.
However, verifying this limit is not at all trivial. To illustrate, if we have two
sequences XJ{Vl} and X]{VQ} satisfying X]{\;} — X1 § =1,2, in distribution
as N — o0, we cannot conclude in,l} —I—X]{,z} — X {1 X1} in distribution
generally. In our case, the difficulties are incurred by the presence of the
Markov chain. In the proof of Theorem 13.12, we overcome the difficulty
by establishing several claims. We first derive its asymptotic equivalence
by bringing out the important part and discarding the asymptotically neg-
ligible part. We may call this step the decorrelation step. Next, we consider
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a suitably scaled sequence with a fixed-6 process. That is, we replace the
“random jump” process with a fixed value. This replacement enables us
to utilize a known result on the empirical process with a fixed parameter.
The third step is to use finite-dimensional distributions convergence due to
weak convergence of the empirical measures to treat an m-tuple

(n O, onfdH o)

[the definition of 17}{\;}(0) is given in (13.34) in what follows]. Finally, we use

a Wold’s device [8, p. 52| to finish the proof. The proof itself is interesting
in its own right.

Theorem 13.12. Assume the conditions of Theorem 13.11. The sequence

. mo .
VN e =S vFe - ¢40Y)

j=1
converges weakly to

> vB(C - ¢i09),
j=1

where B(+) is a Brownian bridge process such that the covariance of B(-)
(for 1, xo € R) is given by

EB((El)B({ITQ)
= min(F(z1), F(22)) — F(x1)F(x2).

Proof. Step 1: Asymptotic equivalence: By virtue of [122, p. 74], similarly
to (13.31), we can show that for each j = 1,...,mgand i =0,1,...,mp—1,

| N2
N Z Ly vi<c—or001 {01, =000}
1=0
| N2
-N Z Ly i<C—gr003 Vi + o(1),
1=0

where o(1) — 0 in probability (and also in the second moment) as N — oco.
This together with (13.32) leads to

VN [ =3 v - g9

(13.33)

Zo
=

mo 1 )
=25 Lty si<o—gr0my — F(C = $i09))v; + o(1),
=1 1

I
=)
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where o(1) — 0 in probability as N — oo.
Step 2: Convergence in distribution of a fixed-6 process: Consider now a
typical term in the last line of (13.33). For convenience, for a fixed 6, define

i 0) = —= 3 [Ty sico—sioy = F(C - 66). (13.34)

It is readily seen that n}{\;}(ﬁ) is a centered empirical measure (with a fixed

0) re-scaled by v/N. The results on empirical measures (see [8, p. 141],

[76], and also [84]) then imply that n}{\f}( -) converges weakly to a Brownian
bridge process B(C — ¢} -) with mean 0 and covariance

EB(C — ¢;01)B(C — ¢;02)

= min(F(C — ¢;61), F(C = ¢i02)) — F(C — $;01)F(C — ¢;0).

Step 3: Convergence of finite-dimensional distributions: Since n]{\;} (+) con-
verges weakly to B(C' — ¢}-), its finite-dimensional distributions converge.
That is, for any integer p and any (z1,...,2p), (n}{\f}(xl)7...,n]{\;}(xp))
converges in distribution to (B(C — ¢lx1),...,B(C — ¢jxp)). In partic-
ular, we have that (n}{\;}(ﬁ(l)), . .,77]{\;} (6P)) converges in distribution to
(B(C = ¢i0™),..., B(C - ¢{0®)).

Step 4: The weak convergence and the form of the finite-dimensional
distributional convergence in Step 3 imply that

(1o vma) (070D, . (00 )

converges in distribution to Y™ 1; B(C — ¢;0)) by Wold’s device [8, p.
52]. Finally, putting all the steps together, the desired result follows. O
Note that a Brownian bridge is a Brownian motion tied down at both
ends. Here we emphasize that the process considered is allowed to take
values not just in [0,1], but in the entire real line; thus, what we have
is a “stretched” Brownian bridge as discussed in Chapter 3; see also [76].
Similarly to Lemma 13.5, the next lemma provides a strong approximation
result for empirical measures. Its detailed proof is omitted for brevity.

Lemma 13.13 Under the conditions of Theorem 13.4, there is a constant
v > 0 such that

. mo . mo .
sup VN [el? =" wF(C = ¢l09))| = > 1B(C - ¢i6)
j=1 j=1

0<i<mo—1

=o(N77) w.p.1.
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13.5.3 Estimation Errors on Empirical Measures: Upper and
Lower Bounds

In the context of system identification, estimation error bounds are of cru-

cial importance. This section obtains such bounds for the fast-varying sys-

tems. As a preparation, we first present a lemma, which is an exponential
estimate for a Gaussian process.

Lemma 13.14 Under the assumptions of Theorem 13.11, for N suffi-

ciently large and for each j =1,... ,mg,
1 , € 2Ne?
P(|—=B(C - ¢}0P)| > <2 -— 13.35
(| g —aom| > 5p) <200 (<2505, (a9

where M = max{v1,1 < mg} and B(-) is given by Theorem 13.12.

Proof. Let 07, = Var(B(C — ¢019))). By direct computation, one can show
that for any a > 0,

2.2
1 oy

—_ UM <
Eexp(al\/ﬁB(C ¢;0"7)]) < 2exp( oN )-
Thus,
1 . ae
P a|l—B(C — ¢,6V))| >
(o] e te - a0 > 2
1

——B(C - ¢

)

=

< exp e Eexp (o
moM
o2

< 2exp (2;\?03 — mOEMa )

Choose aw = N, /(moM ij) to minimize the quadratic form in the exponent
above and note that

o5 = F(C = ¢{6)(1 - F(C = ¢i6")) <

)

e

Then the upper bound is obtained. a

It can be seen that Lemma 13.14 derives an exponential type of upper
bound on the estimation errors. To some extent, it is a large deviations
result. Note that B(-), the Brownian bridge process, is a Gaussian process.
The deviation given above indicates that the “tail” probabilities of devi-
ations of the order O(v/N) will be exponentially small. With this lemma,
we can proceed to obtain the “large deviations” of the empirical measures
from those of the averaged distribution functions (average with respect to
the stationary distributions of the Markov chain).
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Theorem 13.15. Under the assumptions of Theorem 13.11, for N large
enough and for any € > 0,

‘5}{\;} — > vF(C - ¢§9(j))‘ > e
=1

= (13.36)
< 2Ne?
xp | ——— | .
= 2Mo €Xp o2 M2
Proof. It is easy to see that
1 & :
P||l—= uB(C - ¢V > ¢
\/N; J ( ¢ ) =
0 1 () 3
<P —B(C - ¢loW))| > —
< (3| e am|z 5
Recall that ¢;; is given in Theorem 13.16. Observe that
mo c
Ni ~im /Z 7B~i' > —
(C,la , C o) ; \/N (C]) =i
C (e Cimg) LB(E) > % for some j
= ily---yCimg) - \/N 1] _moM J
0 1 5 }
C Gity e Cim) o |—=B(E;)| > —— b
_H{< )| 2B 2
Thus, by (13
mo
\FZVJ (C— 0| > e
. } € 2Ne?
< Z:: <‘\F Cij)| = mo]\/f> < 2mg exp <_m021\42>

For sufficiently large IV, the desired result follows from Lemma 13.13 and
the same kind of argument as in the proof of Theorem 13.6. a

Next, we proceed to obtain lower bounds on the estimation error when
full-rank periodic inputs are used.

Theorem 13.16. Denote
¢y =C — ¢V
foreachi=0,....myg—1andj=1,...,mgy, and denote the matriz

Y= (5’1‘171'2 : ’L'l,ig = 17...,7’77,Q>7
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where foriy,is =1,...,my,
Giyip = min(F (G, ), F(Ciiy ) — F(Ciay ) F (i, )-
Let \ be the minimum eigenvalue of the covariance matriz 3. Under the

assumptions of Theorem 13.11, for sufficiently large N and for any € > 0,

P | =S v - 09| >

j=1
3
2 (VA (VA ( 2 )
>\ — — exp | — N .
T\ /N¢ VNe 2A|v[?

Proof. Note that (B(¢;1),. .., B(¢im,)) can be regarded as a multinormal
distributed vector with mean 0 and covariance ¥. Recall that

(13.37)

mo
v=_{(v1,...,Vm,) and S = ZVjB(éij>'

Jj=1

Then S is a one-dimensional Gaussian random variable with mean 0 and
variance v’ Yv. Direct computation yields that

1 VvV Ne
P e V‘B éz 25 :P Z Z )

where Z = S/(v/V'Sv). Then

R Ne
Pl |l— viB(Gij)| >e| >22P | Z > ——
7 S (2= )

3
Y VNe 9 ﬁ|z/|_ VY| [ VNe
o)) T NN T\ uwe ) P\ )
where ®(-) and ¢(-) are the cumulative distribution and density function of
the standard normal variable, respectively. Thus, for sufficiently large N,

. mo .
Plled =S vF(C - 90| > ¢

=1
3
2 [ VY] VA < g2 )
>3 — — exp| —=———=5N|.
T \ /Ne¢ VNe 2A|v[?

The proof is concluded. g
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13.6 Notes

Although the problems considered in this chapter are centered around
switching systems with binary observations, the main ideas and results can
be generalized to quantized observations. Regime-switching systems often
appear as integrated parts of hybrid systems, discrete-event systems, logic-
based systems, finite automata, hierarchical systems, and complex systems.
Consequently, our results may have potential applications in these areas as
well. More information on regime-switching systems can be found in [123]
and its references.

The framework here is based on our recent work [120] for tracking Marko-
vian parameters with binary-valued observations. Several directions may be
pursued. The inclusion of unmodeled dynamics is a worthwhile research di-
rection. Quantized sensors may be treated. Optimal sensor placement in
conjunction with the filters developed in this chapter may be considered.
Optimal selection of the threshold values and sensor locations is an impor-
tant issue. Complexity is another direction for further investigation.
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14

Space and Time Complexities,
Threshold Selection, Adaptation

The number my of thresholds is a measure of space complexity, whereas the
observation length N is a measure of time complexity that quantifies how
fast uncertainty can be reduced. The significance of understanding space
and time complexities can be illustrated by the following example. For
computer information processing of a continuous-time system, its output
must be sampled (e.g., with a sampling rate N Hz) and quantized (e.g., with
a precision word-length of B bits). Consequently, its output observations
carry the data-flow rate of NB bits per second (bps). For instance, for 8-
bit precision and a 10-KHz sampling rate, an 80K-bps bandwidth of data
transmission resource is required. In a sensor network in which a large
number of sensors must communicate within the network, such resource
demand is overwhelming especially when wireless communications of data
are involved.

The problem is generic since any computerized information processing for
analog signals will inherently encounter the problem of data precision and
sampling rates. However, this problem is not acute when data-flow band-
widths are not limited, such as in wired systems with fast computers. New
technology developments in smart sensors, MEMS (micro electromechani-
cal systems), sensor networks, computer communication systems, wireless
systems, mobile agents, distributed systems, and remote-controlled systems
have ushered in new paradigms in which data-flow rates carry significant
costs and limitations.

Conceptually, it is well understood that increasing precision levels is de-
sirable for enhancing accuracy in information processing. Similarly, increas-
ing data size can be potentially useful for reducing identification errors.

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 14,
(© Springer Science+Business Media, LLC 2010
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However, these will jointly demand more resources. A fundamental ques-
tion must be answered: Is such resource demand necessary for achieving a
required identification requirement? To answer this question, a framework
is required that can facilitate the analysis of both time complexity (such
as the sampling rate) and space complexity (such as the number of subsets
for output partition). This chapter addresses the following key issues:

(1) What are the main benefits in increasing the space complexity defined
by the number of output observation subsets, in terms of identification
accuracy?

(2) What is the relationship between the space complexity (measurement
precision) and the time complexity (speed of uncertainty reduction)?

(3) How should the output range be partitioned for the best identification
accuracy?

(4) What is the optimal resource allocation when communication chan-
nels provide only limited bandwidths?

Section 14.1 defines the concepts of space complexity and time com-
plexity and derives some basic properties of space complexity. Information
contents of the observed data can be improved by input and threshold de-
sign, which are covered in Sections 14.2, 14.3, and 14.4 with binary-valued
observations. It starts in Section 14.2 with a feasibility study on worst-
case threshold selection, followed by robust threshold selection in Section
14.3. Adaptive algorithms for thresholds are presented in Section 14.4. Sec-
tion 14.5 generalizes the results of 14.2 to quantized observations. Based
on these results, Section 14.6 discusses the utility of relationships between
space and time complexities in network design.

14.1 Space and Time Complexities

In an information processing problem that involves computer networks,
or communication data transmission, or wireless networks, the required
resource is usually represented by bandwidths in bits per second. In our
identification problems, if identification must be accomplished in 7 seconds
to facilitate subsequent tasks (control, prediction, diagnosis, etc.), then the
time complexity N is translated into N samples per 7 seconds. Correspond-
ingly, the required bandwidth will be R = N log(mg+1) bits per 7 seconds,
or R/7 bps. Throughout the chapter, the simplified notation log = log,, is
used. Since 7 is an external constant, we shall simply view R as the required
bandwidth on communication channels. For an available total resources R,
one may choose to assign more resources to space complexity (increasing
mg) or to time complexity (increasing N, i.e., the rate of data acquisi-
tion). The overall goal is to achieve the best uncertainty reduction for a
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given resource, or to achieve minimum resource utilization for a given level
of uncertainty reduction. This section presents basic properties of space
complexity.

Separation of Time and Space Complexities

To understand the impact of sensor threshold values and the number of
thresholds on identification error variance, we use o2, (N, mo, #) in Lemma
6.6. We will interpret mo exchangeably as space complexity, the number
of binary-valued sensors, or the number of sensor thresholds. Let us first
fix an integer mg. 02, (N, mg,0) indicates a basic relationship that delin-
eates a fundamental property of asymptotic separation of space and time
complexity in variance reduction.

From the Cramér-Rao (CR) lower bound in Chapter 6, we have the
following conclusion.

Corollary 14.1.

mo+1 E2 -1
n(mo,0) := NoZ. (N, mg,0) = ( Z Z) (14.1)

im1 Pi
is independent of N.

Remark 14.2. Corollary 14.1 shows that asymptotically the optimal vari-
ance 2, (N, mg, ) is reduced in the rate of 1/N in terms of its time com-
plexity. Its reduction by increasing space complexity mg is characterized
entirely by 7(mqg, ), which is independent of N. This separation of space
and time complexity in their capability for identification error reduction
provides a convenient foundation for complexity analysis. Consequently,
n(mg, 8) will be used for the analysis of space complexity.

Monotonicity of Space Complexity

To proceed, we make a couple of definitions first. Suppose that [Ymin, Ymax)
is the range of yr. A placement of mg sensor thresholds is a partition
Ymin < C1 < -+ < Oy < Ymax Of the interval [Ymin, Ymax]- In what follows,
we also use the notation

Tmo = {ymin’ Cl7 L) O7n0 ) ymax}

to denote the set of points of the partition.

Definition 14.3. Suppose m; < mg are two positive integers, and 7,,, =
{ymin» 0117 sy Crlnlvymax} and ng = {ymir‘u 0127 ey nga ymax} are two
placements of sensor thresholds. We say that 7,,, is a refinement of 7,,, if

{Ymin, C7T, . . ., C,ln1 Ymax} 15 a subset of {ymin, C3,..., C’f@,ymax}.
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Remark 14.4. In the definition of placement of sensors, [Ymin, Ymax] can
be either finite or infinite. In case one of these values is co or —oo, it
is understood that we work with the extended real number system. For
practical utility, we have assumed that no sensor is placed at either ymin
O Ymax; Otherwise, they do not provide any useful information for system
identification.

Note that the statement “7,,, is a refinement of 7,,,” means that 7,,,
can be obtained by starting with the threshold points Cf < --- < C&m and
interposing ms — my points between them to form a finer subdivision.

Theorem 14.5. Suppose that T,,, and T,,, are two placements of sensor
thresholds such that Tp,, is a refinement of Tp,,. Then n(mo,8) given in
(14.1) satisfies

U(m% 0) < n(mlv 9)

Remark 14.6. Theorem 14.1 is a result about the monotonicity of space
complexity. It indicates that a reduction in error variance is achieved by
increasing space complexity.

Proof. The extra thresholds in 7,,, that are not in 7,,,, can be added one
at a time. Hence, we need only show that if one additional threshold C' is
added to 7p,,, we have n(my + 1,0) < n(m4,0).

Suppose that one additional threshold C' is inserted in 7,,, between
01,02 € Tml; C1 < C < C5. Denote

p=P{Cy <z < (b},
p1 = P{C1 <z < C},
p2 = P{C < x < (s},

and

dp _ O;m _ Opa
hy ===, hy= 50

h 06’

= %7
By (14.1), we need only show that
B

D1 D2 p

Note that p = p; + p2 and h = hy + he. Hence, (14.2) can be expressed
as

(14.2)

h? h—"h)?> h?
p1 p—n p

However, elementary derivations show that
hi " (h=M)*> B> _ (hap—pih)*

=-——2>0.
1 p—p1 P p1(p —p1)p
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14.2  Binary Sensor Threshold Selection and Input
Design: Feasibility Analysis

We now consider the problem of threshold selection and input design. An
interval Z; = (C;_1, C;] of the output range can provide useful information
for system identification only when hi # 0. The contribution of a sensor
interval to error reduction depends on the actual parameter 6, the distri-
bution function F', the thresholds, and the input.

Example 14.7. To illustrate, suppose that F(-) is the distribution func-
tion of a uniform random variable on [0, 10], namely, F(z) = /10,0 < z <
10. The prior information on 6 is that 6 € [2,5]. If one selects uy, = ug = 1,
and places four sensor thresholds at C; = 1, Cy = 6, C3 = 10, and C; = 20,
then it can be verified that F(Cy —0) = 0, F(Cy — §) = (6 — 0)/10,
F(C5 —6) = (10— 6)/10, and F(Cy — 6) = 1. These imply

ﬁl - 07 ﬁz = (6— 0)/10, ﬁg = 04, ﬁ4 - 9/10

Since p; and p3 do not depend on 6, the intervals (—oo, Cy] and (Cq, Cs]
do not provide information about 6.

Even when the threshold does provide information, the selection of the
threshold value will have a significant impact on the convergence speed.

Example 14.8. Suppose that F(-) is the distribution function of a zero-
mean Gaussian random variable with variance 02 = 625. The true param-
eter is @ = 100 and wg = 1. In this case, Corollary 14.1 becomes, adding C'
in notation,
n2
nc(1,100) = No2, (1, N, 6) = (J -
P P2

2\ F(C 60— F(C-0)
) FA(C —6) '

For C = 20, 50, 80, 100, we obtain the values 720(1, 100) = 75506, 150(1, 100)
= 4767, nsp(1,100) = 1244, and 1199(1,100) = 982. In fact, it is easy to
verify that the optimal threshold choice is C' = 6 in this case.

In an identification problem, the parameter € is unknown. Hence, one
must work with the prior uncertainty set on . While in most applications,
0 € [Omin,Omax] is the typical prior information, we shall use the general
prior uncertainty set 8 € € to include other possibilities. We first concen-
trate on a binary-valued sensor of threshold C. Similar conclusions will
later be derived for general quantized sensors. It is assumed that C' and
up can be either selected prior to an identification experiment, or tuned
during it. Let p(8) = F(C — 6ug) and h(0) = 9p(0)/060 = — f(C — Qug)uo.

Definition 14.9. An interval Z = (—oo, C] or a threshold C' is said to be
(1) feasible for 0 if the corresponding h(f) # 0; (2) robustly feasible for € if
the corresponding h(6) # 0 for all 6 € Q.



260 14. Complexities, Threshold Selection, Adaptation

For a given 2, the set of all feasible thresholds will be denoted by I'q.
We will derive concretely I'q for some typical cases.

Theorem 14.10. Suppose that the prior information on the unknown par-
ameter is 0 € Qo = [Omin, Omax), and the disturbance dj, is zero mean and its
density function has support (i.e., strictly positive) in (—=4,0). For ug > 0,
there exists a robustly feasible C' if and only if

(omax - emin)uO

6> 5

(14.3)

Under (14.3), the set of robustly feasible thresholds is

FQO = {C : Gmaxuo — 5 < O < eminu0 + 5}

Proof. Under the hypothesis,
p=F(C —0ugp) — F(—o0) = F(C — Quy).
Then h = 0p/00 = — f(C — Qug)ug # 0 if and only if =6 < C' — Ouy < 6.

Hence, for a given 6, C'is feasible if and only if C' € (Qug — d, Oug + ). The
intersection of all such thresholds

() (Ouo — 6, 0uq +6)
0€Q

is nonempty if and only if
amaxuo -6 < Hminuo + 5,

or equivalently,
(emax - emin)uo

)
~ 2
Note that under condition (14.3),
(gmaxuo - 57 gminuo + 5) == ﬂ (G’LLQ — (5, 0U0 =+ 6)
0€[Omin,Omax]

Hence, for any C € (Omaxto — 0, Ominuo + 9), C € (Qug — 0, 0ug + 0) for all
0 € p. This proves that it is robustly feasible for . ]
Note that (14.3) can be rewritten as

20

omax - emin

Uug < R (144)

which defines the maximum input value.
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14.3  Worst-Case Optimal Threshold Design

For a given prior uncertainty set () of the unknown parameter 6, the set
I'q of robustly feasible thresholds can be used to select thresholds to re-
duce identification errors. Corollary 14.1 provides the main vehicle for this
pursuit.

Observe that

ﬁl :F(C_QUO)a §2:1_F(C_0u0)7
711 == —f(C - GUO)’U,(), EQ = f(C — HUO)’U,().

By adding the dependence on C' and wug in the notation, Corollary 14.1
reduces to
~ ~.\ -1
2 2
Newo(1,0) = No2, (1,N,0) = @ + @
b1 P2
_ F(C —0ug)(1 — F(C — Oug))
o f2(C — QU())U(%

If 0 € Q and C € T'q, then f(C — 6ug) # 0. Therefore, ¢ v, (1, 0) is well
defined. The optimal worst-case design is achieved by solving the min-max
problem

= inf su 1,0).
K 968 nC.uo(1,0)

We shall solve this problem more concretely under some typical situations.

Bounded Disturbances

Suppose that the prior information on the unknown parameter is 6 € Qg =
[Omin, Omax), and the disturbance dj is zero mean and its density func-
tion has support in (=6, 6). By Theorem 14.10, the set of robustly feasible
thresholds is T'q, = (Omaxto — 0, minto + ¢). The optimal threshold and
input selection is obtained by solving the following min-max optimization
problem:

*

. F(C = fug) (1 — F(C — bug))
nt = inf m 5
Ce(gmaxuo_579miuu0+6)7u0>0 ee[emixnemax] f2 (C - OU;O)UO

(14.5)

Theorem 14.11. Suppose that dy is uniformly distributed with density
function f(x) =1/(20) for x € (=4,9).

(1) If
(emax - amin)u0/2 < 0 S (emax - amin)uOv

then 0 boin)?
* max — Ymin 146
= (14.6)
and any C € (Omaxtio — 0, Ominto + 0) is optimal in the worst-case

sense over 0 € [Omin, Omax)-



262 14. Complexities, Threshold Selection, Adaptation

(2) If § > (Omax — Omin)uo, then

77* = (Hmax - omin)Z- (147)

Proof. For any C' € (Omaxto — 9, Omintio + 0) and 0 € [min, Omax], we have
C — Oug < Ominug + 6 — Oming = 6

and

C — HU/() > HmaxuO — 6 - Gmaxuo - _6
It follows that in (14.5), f(C' —6ug) = 1/(26) and F(C —0ug) = (C' —Oug +
5)/(29). As a result,

F(C = 0u0)(1 = F(C = 0u)) _ (00 (C—Ouo +8) (| C=luy+9
f2(C —0)ud B 26u? 26
o 52 — (O — 9U0)2
= —ug .
(1) If
(emax - amin)uO/Q < 0 é (Qmax - amin)um
then

HminuO S emaxuo - 67 aminuO + o S Hmaxu0~

This implies that for any C' € (Omaxtio — 0, Ominuo + 9), there exists 6 €
[Omin, Omax) such that Oug = C. Consequently, for any given C' € (Oyaxto —
57 Hminuo + 5))
52 — (C — 0up)? 62
max = =
0€[Omin,Omax] ug ug
It follows from this and (14.4) that

*

B . L FO=bu) (1= F(C—bu))
= C€(Gmaxuo76,0mi,,u0+2§),u0>0 0€[Omin ,Omax] 12(C — Oug)ud
= inf 6—2
<26/ (Omax—Omin) U
52
- 452/(9max - emin)Q
o (amax - omin 2
N 4
This proves (14.6).
(2) If § > (fmax — Omin)uo, then

]

emax - emin

ug < (14.8)

and
[Gminan emaXUO] C (emaxuO - 67 eminuo + 5)
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For
c S (omaxuo - 5, ominuO + 5) but C ¢ [Gminum emaxuO]a

we have that if C' > 0,.uo,

82— (C = fug)® 6 — migeip, ;000 (C — Ouo)?
max 3 = 3
O€ Brmin:Ormas] u? u2
_ 52 — (C — Hmaxuo)Z .
_ 2 :

or if C' < Ominuo,

6% = (C = Bug)®> _ 6% — (Buminuo — C)°
max 3 = 2 ’
O [Gunin Orneus] ug o

In the first case, the variance is minimized when C' is closest to Oinug+4,
and

5?2 — (eminUO +0— gmaxUO)Z

" u0<5/(elfax—emm) up
" 26 (Omax — Omin)to — (Omax — Omin)>ud
= mn
10 <8/ (Omax—Omin) up
20 emax - emin
= inf Q - (amax - emin)Q
10 <8/ (Omax—b0min) uo

= (emax - omin)z-

In the second case, the variance is minimized when C'is closest to O,axtg—9
and similarly,

n* = (emax - amin)2-
Thus, (14.7) is proved. O

Unbounded Disturbances

When the disturbance is unbounded such that f(z) > 0 for all z, for any
given ug, all C' € R is robustly feasible. In this case, the optimal threshold
selection becomes

*

_ g F(C — fup)(1 — F(C — buy))
T Cuer 966 J2(C — Oug)ud

. (14.9)

The solutions to (14.9) can be obtained by first calculating

N B F(C — 0ug)(1 — F(C — Ouy))
7(C,ug) = o 72(C = Oug)u? ’

C,UQ € R,

and then,

*— inf 7 .
n C’g(lieRn(C,u@)

For example, suppose that the disturbance is Gaussian distributed with
zero mean and standard deviation o = 25. The left plot of Figure 14.1 is



264 14. Complexities, Threshold Selection, Adaptation
the distribution function F(z). The middle plot is F(z)(1 — F(x))/f*(z).
Now, suppose that £ = [10,40]. Then, for given C' and ug, we calculate

F(C = 0up)(1 — F(C — Ougp))
12(C = Oup)u

7(C, uo) = max :
These functions are plotted in the right plot of Figure 14.1. From the plots,
the optimal input and threshold are approximately ug = 1.5 and C' = 22.5.
The more accurate optimal values can be obtained by numerical search
methods and will not be discussed further here.

Distribution Function Error Function Worst-Case Error Function

T

3500

3000 -

2500 -

X 2000 -

F)(1-FO)2

@
o
s

1000 -

FIGURE 14.1. Optimal worst-case threshold selection and input design for
0 € [10,40] with a Gaussian-distributed disturbance of zero mean and standard
deviation 25

14.4  Threshold Adaptation

In this subsection, assume |ug| < umax. In the special case of Theorem
14.11, when the range of uncertainty Oax — Omin is large such that

(emax - emin)uo > 26a

there exists no robustly feasible threshold. In other words, for any threshold
C € R, there exists 0 € [fmin, Omax] for which C' is not a feasible thresh-
old. In this case, the threshold C' must be adaptively selected when more
information on € can be extracted from output observations. More gener-
ally, adaptive threshold selection is useful even when a robustly feasible
threshold can be found since it can potentially further reduce the errors in
Theorem 14.11.
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Consider again Example 14.8. Figure 14.2 demonstrates an example of
Gaussian-distributed noise and the benefit to use the optimal threshold on
enhancing convergence speed. The top plot indicates the estimate trajec-
tory when a non-optimal threshold C' = 50 is used. The bottom plot shows
the estimates when the threshold is optimally selected with C' = 100. A
better convergence speed can be expected when the optimal threshold is
used.

Identification using Non—optimal Fixed Threshold
120 T T T T T

110 : 1

Estimates
S
S

90 - B
80 I I I I I I I
(o] 50 100 150 200 250 300 350
Time Steps
Identification using Optimal Threshold
120 T T T
110 - -
w0
2
£ 100
@
w
90 -
80 I I I I I I I
(0] 50 100 150 200 250 300 350
Time Steps

FIGURE 14.2. Comparison of identification accuracy under non-optimal and op-
timal thresholds: Top plot: estimates when a non-optimal threshold (C' = 50) is
used. Bottom plot: estimates when an optimal threshold (C' = 100) is used

Conceptually, when C' is not feasible, either s(k) = 0 with probability 1,
which indicates that C is too small, or s(k) = 1 with probability 1, which
indicates that C' is too big. On the other hand, when C' is feasible and 6 is
known, for any fixed ug, the optimal threshold C* can be derived from

Fz)(1 - F(x))
)

and C* = 2* + Qug. In particular, if f(x) is an even function, one can verify

that F(z)(1 — F(x))/f?(x) is also an even function. It follows that z* = 0

and C* = fuyg.
Consequently, if 8 is known, the optimal ug = upax and C* = z* 4 Guy,

r* = arg min (14.10)

Fz*)(1 = F(z7))

FHa* udiax
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When 6 is unknown, since £* can be calculated off-line, a potential adaptive
threshold selection algorithm is simply

Cy = 2% + Onumax.

Without loss of generality, assume up,x = 1 in the following algorithm.

When C' is adaptively selected, there are two intervening dynamic pro-
cesses, one for C adaptation and the other for 6 estimation. To enhance
convergence, we introduce the following two-level adaptation algorithm. Let
Ny be a positive integer, representing the step size for updating the thresh-
old. The time-line is first divided into window blocks of size Ny indexed
by [ =0,1,... Then within a block, use index 7 with 7 =0,1,..., Ny — 1.
Threshold adaptation is done every Ny time steps only, while parameter
estimation is implemented within each block with index 7. The original
time index remains k. Consequently, for a sequence xp with k = [Ny + 7
(I and 7 are easily obtained by module calculation), we will relabel the
empirical measure by &, = &ng+r-

We present an algorithm with a two-level structure, which is motivated
by an algorithm proposed in [116]. For simplicity, assume wg = Umax = 1.
However, unlike the aforementioned reference, in lieu of restarting the step
size, we use two levels for updating parameter estimation and threshold. In
view of (14.10), the inner level with index 7 estimates 6 with its estimate
denoted by 0;n,+-, and the outer level with index [ adaptively estimates
the threshold with the new value denoted by Cjn,+-. The update algorithm
is done inductively.

Suppose that the threshold update C)_; is obtained and the parameter
estimate 0(;_1)n,+- is calculated (the subscript 7 is omitted since only one
threshold is considered). Note that in accordance with our notation, 6y, =
0(1—1)No+N, - Construct

Ou—1)No+r = G(&iNgtr), 1 <7 < No,
Cu-1)No+r = Cing, 0<7 < No—1, (14.11)
Ciny = 2" + 0N, -

The second equation indicates that the threshold is not updated within a
block. The second and third equations may be written together as

Cu—1)No+r = Ca—nyNLirzngy + (2" 4+ 0ing ) (1 — Tirngy),s
0 § T S No.

In the asymptotic analysis, we send Ny — oo and | — co. As Ny — oo,
OiNy++ — 0 w.p.1. As a consequence, we also have Cjy, — C* = z* + 0,
w.p.1. In actual computations, it suffices to keep Ny as a fixed and large
constant. Then, iteration on C' will gradually improve the error variance
toward the optimal threshold for the true parameter with a small deviation.
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14.5  Quantized Sensors and Optimal Resource
Allocation

Bandwidth resources that limit data-flow rates will be denoted by R in
bps. R is related to space and time complexities by R = Nlog(mg + 1).
Suppose that the prior uncertainty set on 6 is €.

Optimal Resource Allocation Problems

To understand the impact of increasing mg, we revisit the minimal variance
in Lemma 6.6:

m0+l -1
o2 (N, mg,0 <N > = ) :
=1

The following two optimal resource allocation problems, being natural duals
of each other, are introduced, where Z denotes the set of positive integers.

1. Optimal Uncertainty Reduction: For a given resource R, it aims
at reducing o2, (N, mg, 0):

R) = N,myg,0
(R) = min maxoca(N,mo, 6), (14.12)
subject to Nlog(mg+1) < R.

2. Optimal Resource Allocation This aims at reducing R for a given
error tolerance level ¢, i.e., 02, (N, mg,0) < ¢ for a given resource R:

R(e) = min_  Nlog(mg+ 1),
(¢) o Nez, g(mo ) (14.13)
subject to Iglago R(N,mg,0) <e.
€

We will consider two scenarios to increase space complexity. (1) Struc-
tured thresholds: The sets of thresholds are confined to a prespecified
class that satisfies the following condition. For m; < ms, the correspond-
ing threshold sets 7,,, and 7, satisfy the ordered refinement condition:
T, C Tm,. For instance, in the typical situation of quantization, one may
start with a level of quantization. Then space complexity is increased by
subdividing each subset [C}j, Cj+1) by 2 (an increase of space complexity by
1 bit). (2) Unstructured thresholds: For a given my, the threshold values in
Tme = {C1,...,Cnmy} can be arbitrarily selected. This is the case, for ex-
ample, when the selection of the thresholds is considered part of coding for
communications. In this case, the thresholds can be designed to minimize
communication resource utility.
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Resource Allocation with Structured Thresholds

In this scenario, for all mg the threshold sets 7, are fixed and satisfy the
monotone refinement structure 7,,, C 7,,,, when ever m; < my. We have
the following monotonicity in terms of space complexity. Recall from (14.1)
that

mo+1 EQ -1
n(mo,0) = No2,(N,mg,0) = ( Z Z> .

i- Di

For threshold selection, for a given set of mg thresholds 7, = {C4, ..., Cpn, },
we shall use the notation n(Z,,,0) = n(mo, 0).

Corollary 14.12. Under the conditions of Theorem 14.5,
0Ty, 0) < 1(Tmy , 0).

For a given resource R = N log(mo+1), N = R/log(mo+1). As a result,
asymptotically

02 (N,mqg,0) = ﬂ(TanVOﬁ) _ log(mo + llgin(Tmo,th).

An optimal resource allocation for the given R is

ming <,,<or_1 log(mo + 1)1(Z,, 0)
7 .
Example 14.13. Consider the system y; = 6 + di. Suppose the distur-

bance is Gaussian distributed with zero mean and variance 200. Hence, the
probability density function is

61(R) = (14.14)

e~ 400

V4007

The actual value of 6 is 55. Thresholds are structured as follows. The in-
terval of thresholds is [—10, 70]. Initially, one sensor threshold is placed at
C = 30 (the middle point of the interval) with space complexity log(mg +
1) =log2 = 1 bit. To increase space complexity, the number myq of thresh-
olds is gradually increased by dividing the interval [—10, 70] equally. Figure
14.3 shows n(Z,,,,0) and log(mo + 1)1n(Zm,,0) as functions of the space
complexity mg. For this example, the optimal space complexity is mg = 3
thresholds.

fx) =

The space complexity depends on the actual values of 6 and threshold
choices. Its dependence on 6 is illustrated in Figure 14.4 in which the space
complexities for three different 6 values are plotted. Furthermore, the space
complexity varies significantly with placement of the thresholds. Figure 14.5
shows the space complexity when the range of thresholds is changed from
[—10,70] to [—10,60]. The optimal number of thresholds becomes mgy = 2.
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1200

1000 -

800

Variance

600

400 -

2000 I I X * |

1100~
1000 -
900

800

Variance x Iogz(m+1)

700~

600 1 1 1
0 2 4 6 8 10 12 14 16 18 20

Space Complexity (m)

FIGURE 14.3. Space complexity: 7(Zmq,0) vs. log(mo + 1) (top plot);
log(mo + 1)1(Zmmg, 6) vs. log(mo + 1) (bottom plot)

Resource Allocation with Unstructured Thresholds

When the thresholds are design variables, the space complexity is defined
as follows. Let

Qmo = {ng = {017"'70’”7,()} P Ymin < Cl < 02 <. < Cmo < ymax}-

This is the set of all possible mg thresholds. Note that in this definition, we
allow thresholds to be repeated. Consequently, for any 7,,, € Q,,,, there
exists (infinitely many) Zp,04+1 € Qumg+1 such that 7,41 is a refinement of
Ting -

Definition 14.14. 7, (0) = infz,, co,., 71(Zm,0).

By Theorem 14.5, we have the following monotonicity in terms of space
complexity.

Corollary 14.15. If m; < mg, then
Nima (0) < N,y (6)-

Proof. For any 7,,, € Q,,,, there exists a 7,,, € O, such that 7,,, is a
refinement of 7,,,. By Theorem 14.5, we have

n(Tmza 9) S W(Tml b 0)
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Space Complexity vs. Variance
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Consequently,

= 1 < 1 = .
an (9) Tm;gfgm2 n(Tmz’ 9) — Tmllgfgml n(T"h ) 9) 77m1 (9)

a
For a given resource R = N log(mg + 1), we have N = R/log(mgo + 1).
As a result, asymptotically

mo (0 log(mo + 1)1, (0
O’?:R(N,mo,e):"N(): g(mo R)n 0)

An optimal resource allocation for the given R is

in 1 1)1 (0
i, dog(mo +1)1im, (0)

ea(R) = (14.15)

R
Example 14.16. Consider the same system setting as in Example 14.13.
Suppose the disturbance is Gaussian distributed with zero mean and vari-
ance 150. The true value of § = 55. Two scenarios are compared: (1) Thresh-
olds are structured. The interval of thresholds is [—20,60]. Initially, one
sensor threshold is placed at C' = 20, with space complexity log(mgo + 1) =
log2 = 1 bit. To increase space complexity, the number of thresholds is
increased, and each time the range is divided equally. (2) Thresholds are
optimized for maximum reduction of variances. Figure 14.6 demonstrates
the benefit of choosing optimal thresholds for complexity reduction. The
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FIGURE 14.5. Space complexity curve varies with thresholds: 6 = 55

plots show that (1) optimization of thresholds can greatly reduce identifi-
cation errors; (2) optimal space complexity can be greatly reduced. For the
structured thresholds, the optimal space complexity is mo = 6 thresholds.
For optimized threshold selection, it becomes 1 bit; i.e., a binary sensor
is the optimal choice in terms of space complexity. The plots also show
the optimized thresholds reduce variance significantly (663 vs. 236 at the
respective optimal space complexities).

14.6  Discussions on Space and Time Complexity

The above examples highlight a number of interesting facts about space
and time complexities.

1. It is observed that the initial increase in space complexity induces a
sharp drop in variance. However, variances soon reach a near-constant
level that does not significantly reduce with increased space complex-
ity. The optimal space complexities in these examples are surprisingly
low, my = 3 in structured thresholds and my = 1 in unstructured
thresholds. It implies that when observations are corrupted by ran-
dom noises, many more resources should be devoted to increasing the
data size, rather than the data precision.

2. A simple calculation shows that resource allocation is a significant
issue in this identification problem. A common quantization scheme
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in data processing will carry B bits’ precision. Take an example of
B = 10, namely, mg = 2! — 1 = 1023 thresholds. From Figure
14.3, n(7T1023,0) approaches a constant about 200 for large mg val-
ues. To reduce the variance to, say, 0.1, the observation length N
must be larger than N > 200/0.1 = 2000. Together, this amounts
to Ry > NB = 20K bits’ resource. For a rational system containing
20 parameters, the total resource will be R = 20R; = 400K bits.
Optimal resource allocations discussed in this chapter indicate that
this resource request can be greatly reduced if one wisely chooses
space complexity. For this example, from Figure 14.3 one may choose
mg = 3 as the optimal space complexity. To achieve the same vari-
ance of 0.1, we only need Ry = 600/0.1 = 6K bits’ resource, a large
reduction from 20K bits.

14.7 Notes

The tradeoff between space complexity and time complexity is of funda-
mental importance in system modeling, identification, and information pro-
cessing when information processing speed and data-flow rates are limited.
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The issue is inherent in all problems involving signal digitization (sampling
and quantization), but most relevant in systems involving communications,
wireless connections, or computer networks. Following the development of
[110], this chapter introduces a basic framework and certain essential tools
for analyzing space and time complexities, characterizing the tradeoff in
terms of identification accuracy, and optimizing resource utility. Studies
on model complexity, time complexity, data compression, and information

based complexity can be found in [14, 22, 23, 50, 68, 77, 81, 92, 125, 126].
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Impact of Communication Channels
on System Identification

This chapter deals with the identification of systems whose outputs must
be quantized, transmitted through a communication channel, and observed
afterwards. Communication errors introduce additional uncertainty that
influences identification accuracy. To accomplish an information-oriented
and algorithm-independent characterization of communication channels,
we compare the Fisher information [or, equivalently, Cramér-Rao (CR)
lower bound] of identification errors with and without communication chan-
nels. The concept of the Fisher information ratio (FI-R) is introduced. The
relationship between the Fisher information ratio and Shannon’s mutual
information and channel capacity is explained.

The main problem is formulated in Section 15.1. We use the Fisher in-
formation to characterize how much information is contained in the ob-
served data about unknown system parameters. Section 15.2 establishes
some monotonicity properties of the Fisher information that are related to
communication channel uncertainties. Section 15.3 introduces the concept
of the Fisher information ratio (FI-R) as a suitable measure for characteri-
zation of communication channels in terms of system identification. Section
15.4 extends the previous results to vector parameter cases. Relationships
between the FI-R and Shannon’s mutual information and channel capacity
are explained in Section 15.5. Based on these results, Section 15.6 dis-
cusses the tradeoff between space and time complexities in communication
channels. Section 15.7 shows a multiplicative property of interconnected
communication channels which will be useful for system analysis in metric
spaces.

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2 15,
(© Springer Science+Business Media, LLC 2010
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15.1 Identification with Communication Channels

Consider now the scenario of the system configuration in which sensor
outputs are not directly measured, but rather are transmitted through a
communication channel. For clarity, we will concentrate on the scalar ob-
servations first. That is, the sensor output s; is scalar and takes values
sk € {1,...,mg + 1}. When s, is transmitted through a communication
channel, the received sequence wy € {1,...,mg + 1} is subject to channel
noise and other uncertainties. When the communication channel is time
invariant and memoryless, the relationship between s, and wy is charac-
terized by the conditional probabilities

nU% = Plug = ilsi = j}, i,j=1,....;mo+1.

Denote p; = P{s, =i} and p¥ = P{wy, = i}. Then

mo+1 mo+1 N
pp = Pluy =i} = > Plug =ilsy = j}P{5, = j} = Y piwtii.
j=1 J=1

Let
pw = [pqiuv cee vp%0+1]/7 ps = [piga s 7pfno+l]/'
Note that 1'p* =1 and 1’p® = 1. Then

(") = (p*)'LL, (15.1)
where
il milmo+1}
1= : : . (15.2)
aimo+1.1y p{mot+1mo+1}

(A15.1) (a) II is invertible. (b) All p{ are strictly positive.

Remark 15.1. Under Assumption (A15.1)(a), (15.1) yields p* = I~ Tp®,
which ensures that the probability information p* obtained at the receiving
side of the communication channel can be used to deduce the probability p*
at the transmission site, which is then used to estimate the system param-
eters. Since dp®/dp® = I1-T| the variance of the estimation error depends
proportionally on the operator norm of II=7. Furthermore, if p{ = 0, the
corresponding sensor threshold is not used. Such p; can be eliminated from
our consideration and the resulting p® will satisfy Assumption (A15.1)(b).

For notational simplicity, we shall start with the case of scalar parameter
estimation. Let 8 € R be the parameter and p; be related to § by an
invertible mapping

pi =K:(B), i=1,...,mo+1,
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whose inverse is continuously differentiable. Denote

hi(B) = dp;(8)/dB and h*(B) = [h1(B), ... Iy 11 (B)]',
hi () = dpy’(B)/dB and h"(B) = [hY(B), ..., hy 11 (B)].

Then dp .
w P , ap /7.8
= —=II'"— =1I'~h"°.
h 5 T h

Lemma 15.2 ([104]). The CR lower bound for estimating 3 with observa-
tions on wy, 1S

mo+1 (hw)2 —1
UgR,w(Namovﬁ) =N Z pZT :
i=1 1

Similarly, by defining the Fisher information

)
jw(Nam(hﬂ):N Z lw )
=1 P;
we have ]
2
N = .
UCR,’LU( 7m07ﬁ) jw(N,m(),ﬂ)

15.2  Monotonicity of Fisher Information

Define
D, = diag(py, - -, Prgs1)s
D, = diag(py’, .-, Pme+1)s
Ss = \/D787 and Sw = \/D7w
Then,
mo—+1
> (k1) /p} = (W) DT
i=1
and
mo+1
S (2 /ol = (W) Dy R = (h*)TID, TR,
i=1

It follows that

Jw(Na m076) = N(hs)/HD;IH/hSa
Js(N,mg,3) = N(h*) D7 h?,
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and
mo+1 5 no+1 w
Z Z Zw hé) (Ds—l _ HD;IHI)hé
i=1 - Pi
= (h*)' ST — (SSI1S, 1) (S, ' S,)) S
=o' (I — M'"M)v,
where
=S;7'hS, M = S;'TT'S,. (15.3)

Definition 15.3. M = S 'II'S; is called the characteristic matriz of the
communication channel.

Lemma 15.4 ([104]). ¥(M) = 1, where ¥(M) is the largest singular value
of M.

Theorem 15.5. Under Assumption (A15.1), T (N, mo, 8) < Ts(N,mo, ),
or equivalently, o2, w(N,mo, B) > U’%R’S(N, mo, ).

Proof. Lemma 15.4 implies that I—M’'M > 0. As aresult, o' (I—M'M)v >

0. Hence,
mo+1 mo+1 w
§2 e R oy
pui pw .
i=1 i=1 i
Consequently,
mo+1 hw
uZu(N; mOa =N Z
m0+1 2
<N Z
i=1 l
— js(Na mOvﬁ)'
O
15.3 Fisher Information Ratio of Communication
Channels
From
UCRs_l/( ( ) 1h)
UCR,U} = 1/( (hs) HD;lﬂ hs)v
the error ratio is
2 / —1717/
s w(N, mg, h®)' LD, 1T’ h®
x(p®, 1% 1) = Oons _ JullVimo,f) _ (B) . (15.4)

ggR,w Js(N,mo, ) (hs)/D;IhS
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Note that h® depends on actual function forms of distribution functions
which always satisfy 1’h® = 0. Since h® is not part of the communication
channel, we introduce the following concept to characterize the worst-case
impact of a communication channel on identification accuracy.

Definition 15.6. The Fisher information ratio (FI-R) of a communication
channel is defined as

x(p®, ) = }rln;é% x(p®, h®,11), subject to 1'h® = 0.
Definition 15.7. The optimal FI-R is

X(I1) = maxx(p", II),

where p® satisfies p§ > 0 and ZmOH 5 =1.

Since the actual code probability into the channel can be modified by
source coding, the optimal FI-R indicates the optimal information transfer
when the source code is optimally designed.

Definition 15.8. A communication channel is said to be degenerate if all
singular values of M are equal to 1.

Theorem 15.5 implies that x(p®,II) < 1. If M is degenerate, then M'M =
1. As a result,

mo+1
(h7)?

and J, (N, mg, 8) = Js(N, mg, ). This is the case when the channel does
not introduce uncertainty and x(p®, 1) = 1.

’LU
l

+
Z o v'(I—M'M)v =0,
i=1 z

Theorem 15.9. Under Assumptions (A15.1), if the channel is not degen-
erate, then

X(p*,10) = 1*(M),
where 7y is the smallest singular value.
Proof. The following basic relationships will be used in the derivations:
H/ S 1 H/ . 11; 1,H7T — 1/; IIDS — (ps)/; llDw — (p’u))/
By defining v = S;1h*, we have h® = S,v. Hence, 1'h* = 1'S,v = 0, and

V' SILS LS T Syw _v'M'Mwv

h®, =
X", ) = v'v v'v
As a result,

x(p®, 1) = I/Ililll v'M'Mwv, subject to 1'S,v = 0.
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Note that
x(p*, 1) = +*(M).

On the other hand, since the communication channel is not degenerate,
v?(M) < 1. Let @ € R and v € R™ T be an eigenvalue/eigenvector pair
for

M'Mv = av. (15.5)

Note that v*(M) = mina. We will show that if o < 1, then v satisfies
1'S;v = 0. This will prove that x(p*,II) = y?(M).
From M = S_;'II'S,, we have

aSsv = SsM'Mv = DJID, T S,v.
It follows that

al’Sgv = 1"DJID, I Ssv
= (p*)'IID,, 11" Syv
= (p*)' Dy, 'I'Syv
=1'D,, D 'TI'S,v
= 1'II' S v
=1'S,v.

Since a < 1, this implies 1’Syv = 0, as claimed. O

15.4 Vector-Valued Parameters

The previous discussions can be extended to the case of multiple parame-
ters. Let = [B1,...,0n,) be n unknown parameters. Let s be the obser-
vation data before communications and wj be the observation data after
communications. Denote the Fisher information matrices for estimating (3
based on observation data s (or wy) by Js (or Ju)-

Definition 15.10. The Fisher information ratio for vector-valued param-
eters is defined by

2 Ty
X(Ps= h37H) = ;I;g% o (15.6)
and
x(p®, 1) = i}I;f x(p°, h*,11), subject to 1'h* =0 (15.7)

Since both J; and J, are symmetric and semipositive definite, they
permit decomposition J; = M. M, and J,, = M), M,,.
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Theorem 15.11. If J, is positive definite, then
X(p°, 07, 10) = 4 (M M),
where 7 is the smallest singular value. This implies that

x(p®, 1) = i}Llle(MwMgl), subject to 1'h* = 0.

Proof. By definition,

s o8 e B TwT
X(pvhvn)*:gi%x/jsx

Since Js is nonsingular, Mj is invertible. Define v = M x. Then
o' T =v'v and o' Jpx = (MM 0) MM v.
It follows that
"(MyMIYY MyM?
x(p®, h*,1I) = inf v 5 ,) s Y 212(MwM_1).

v#0 v'v 8

O
Most common system identification problems can be transformed into
the following scalar cases:

(A15.2) Suppose that {s;} is the sequence of observations for 3;, i =
1,...,n; {si} and {s]} are independent when i # j. The communication

channel is memoryless.
Let ) .
P (B) =[P (B)s-- 0" (Bny)]’ and
BE(8) = 1™ (B1)s - 17 (B, )]

Then, under Assumption (A15.2), the Fisher information matrix for esti-
mating 3 based on observation data {st : i =1,...,n;k=0,...,N — 1}
is

\75 (ﬂ) = diag[Jsl (61)3 ceey JS"U (ﬂno)]a
where Jyi(0;) is the Fisher information for estimating ; based on obser-
vation data {s{ : k=0,..., N — 1}. Similarly,

Tw(B) = diag[Jy1 (B1), - -, Juwro (Bny)]-

Theorem 15.12. Under Assumption (A15.2),
X (). h*(9).T0) = _min (" (5:).h* (5:). 1)

and )
x(p*(8),1) = min x(p* (8:),10).

7;:1,‘..,710
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Proof. Under Assumption (A15.2),

M = diag[M,1, ..., Mgno] and
M, = diag[My1, ..., Myno].

Consequently, by Theorem 15.11,

X(*(8),h*(B), 1) = 7* (M, M)
= min V(M MY

= _min x(p* (5), h* (6;),10).
Moreover,
x(p*(8), ) =~ inf x(p*, h*,1I)
R (B1) s 1™ (Brg)

= min inf x(p* ()b (5;),1)
1=1,...,n0 hsl(ﬁi)

= min X(psi (8:),10).

7;:1,.‘.77’7,0

O

Theorem 15.12 shows that under Assumption (A15.2), all discussions and

conclusions on the FI-R for the scalar cases are applicable to the vector-
valued parameters. _

Moreover, it is common that the function forms p* (-) are identical, with

psi () =p(-),i=1,...,n9. The following result shows that this limitation
does not change the FI-R. Let

p3(8) = [p(Br); -, p(Bno)]" and
h§(B8) = [h(Br), - -, h(Bny)]'-
Theorem 15.13. Under Assumption (A15.2),
x(0*(8), 1) = x(p5 (), 11).

Proof. In Theorem 15.12, let x(p*(8), II) be achieved by X(psl (Br), he' (61),10)
for some [ and h*' (61). By taking h(-) = he' (+), we have the conclusion. O

15.5 Relationship to Shannon’s Mutual
Information

Fisher Information Ratio and Shannon’s Channel Capacity

The FI-R characterizes the accuracy of information during communication
and is different from Shannon’s mutual information and channel capacity
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C(II), which defines a channel’s capability in passing a flow of information.
For example, when II is not invertible, the accuracy of information for
system identification is lost. But the channel may still allow data to flow
through it. In this case, the channel capacity C(IT) > 0, but FI-R x(p*,II) =
0 for any p. However, the FI-R x(p®,II) and mutual information (channel
capacity C is the maximum mutual information) are closely related.

Theorem 15.14. If C = 0, then x(II) = 0.
Proof. C = 0 implies that s; and wy are independent. Let
IT= [H17 s 7Hm0+l]la

with II; representing the ith row of II. Then, for ¢ = 1,...,mo + 1 and
j=1,...,mo+1,

pi = Plwy =i} = Plwy = i|s, = j} = 7j;,
which implies that
(ps)/H=H;’7 Jj=1...,mo+1.

In other words, IT has identical rows. Hence, IT is not full rank. Conse-
quently, for any p®,

x(p* 1) = y*(M) = +*(S,'TI'S,) = 0.

15.6 Tradeoff between Time Information and
Space Information

The Fisher information 7, (N, mg, 3) is a function of IV, representing time
complexity, and sensor thresholds representing space information. The total
information J,, (N, mg, 8) depends on II, representing channel uncertainty.
In particular, when IT — I (the identity matrix), namely, the channel un-
certainty is reduced to zero, the space information becomes

’”il (he)? ’”il (1)
i 2 i1 P

Shannon’s celebrated noisy channel theorem provides a vehicle to define
a relationship between time complexity and channel uncertainty. Observe
that although the channel is subject to channel uncertainty, the amount of
uncertainty can be reduced by appropriate channel coding. For example,
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instead of sending the binary digit “1” or “0,” one may use the longer code
“111117 to represent “1”7 and “00000” to represent “0.” It can be shown
that if the decoding is to select “1” if the received code contains more 1’s
than 0’s and vice versa, the channel uncertainty can be reduced. This coding
scheme, however, will reduce the actual data-flow rate by 5. Shannon’s noisy
channel theorem claims that using optimal coding schemes, one can reduce
channel errors, on average over large data blocks, to nearly zero when the
actual data-flow rate is reduced 1/C. Consequently, we have the following
relationship between the Fisher information and Shannon information.

Theorem 15.15. If x(IT) < C, then channel coding can increase the Fisher
information ratio by a factor of A = C/x(II).

Proof. Let L be the average code length. By Shannon’s noisy channel theo-
rem, one can find a sequence of coding schemes such that the corresponding
channel matrices I1;, have the asymptotic property

Iy, —1II, asL —1/C.
It follows that the corresponding sequence of the Fisher information ratios

satisfies 7u(I0,)/L
= JwAi L)/ — —
x(I) = 7.00) C, asL—1/C,

which implies that

" im x(Iy) ¢
A= e @ T

15.7 Interconnections of Communication Channels

Consider now cascade connections of communication channels. Suppose s
(with probability vector p) is first communicated through a channel C;
with probability matrix II; and output wy (with probability vector p*).
The output wy, is further communicated through another channel Co with
probability matrix IIs and output z; (with probability vector p*).

Theorem 15.16. The following assertions hold.
(1) The probability transition matriz of the cascaded system is
IT = I1; Is.
(2) Let the characteristic matrices for Cy1 and Co be My and My, re-

spectively. Then, the characteristic matriz M of the cascaded system

8
M = MyM;.
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(3) The Fisher information ratio satisfies

x(p°,10) > x(p°, ) x (p”, 12).

Proof. The proof is arranged as follows.

(1)

which implies that
I = I1, .
(2)
M = SIS, = S7MILI, S, = S; M58, S, T} S, = My M;.

(3)
7* (M) = 7*(M2My)
> 7 (Ma)y* (M)
x(p®, 1) x(p*, Iz).

x(p°,10)

|

Remark 15.17. Note Statement (1) above. There is a resemblance of the
well-known Chapman—Kolmogorov equation for Markov processes. State-
ment (2) indicates that such a probabilistic transition property also carries
over to the channel property.

15.8 Notes

This chapter concerns impact of communication channels on system iden-
tification. While the Shannon channel capacity defines a lower bound on
information flow, the Fisher information ratio is a precise characterization
of communication channels in terms of their effect on system identification.
Also, the Fisher information ratio can be easily computed as the largest
singular value of the channel characteristic matrix. The material of this
chapter is extracted from [105, 106]. We refer the reader to [22, 50, 81, 92]
for further details on the information theory and information based com-
plexity.



Appendix A
Background Materials

This appendix provides certain background materials to facilitate the read-
ing of the book. It presents short reviews on selected topics such as mar-
tingales, Markov chains, diffusions, switching diffusions, and weak conver-
gence. Although not all detailed proofs are spelled out, appropriate refer-
ences are given.

Throughout the book, we work with a probability space (2, F, P), where
Q) is the sample space, F is a oc-algebra of subsets of Q, and P(:) is a
probability measure on F. A collection of o-algebras {F;}, for ¢ > 0 or
t=1,2,..., or simply F;, is called a filtration if Fy, C F; for s < t. The F;
is complete in the sense that it contains all null sets. A probability space
(Q, F, P) together with a filtration {F;} is termed a filtered probability
space, denoted by (Q, F,{F}, P).

A.1 Martingales

The origin of martingales can be traced back to a class of betting strategies
popular in 18th-century France. In recent years, the idea of martingales has
been crucial in modern stochastic analysis and applications. The concept
of martingales in probability theory was introduced by Lévy, and much of
the original development of the theory was done by Doob.

Let {X,} be a sequence of random variables that can be either real
valued or vector valued and that satisfies E|X,| < co for each n. If

E[X,11]Xi,i <n] =X, w.p.l for all n,

L.Y. Wang et al., System Identification with Quantized Observations, Systems &
Control: Foundations & Applications, DOI 10.1007/978-0-8176-4956-2,
(© Springer Science+Business Media, LLC 2010
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then {X,,} is said to be a martingale sequence. The difference
5Xn = Xn+1 - Xn

is called a martingale difference. If, in addition, E|X,|?> < oo for each n,
then it is said to be an Lo martingale. Moreover, the martingale differences
are uncorrelated in that for m # n,

E[Xn+1 - Xn][Xm+1 - Xm]l = O

Recall that A’ denotes the transpose of A.

We can also define martingales with respect to a sequence of o-algebras.
Let {F,} be a sequence of sub-o-algebras of F such that F, C Fni1,
for all n. Suppose that X,, is measurable with respect to F,,. Denote the
expectation conditioned on F,, as E,. If

E,X,+1 =X, w.p.l for all n,

then we say that either {X,,} is an F,,-martingale or {X,,, F,} is a martin-
gale. If we simply say that { X, } is a martingale without specifying F,, then
we implicitly assume that it is just the o-algebra generated by {X;,i < n}.
Martingales are one of the important classes of random processes. Note that
if an JF,,-martingale is vector valued, then each of the real-valued compo-
nents is also an F,-martingale. Likewise, a finite collection of real-valued
Fp-martingales is a vector-valued F,,-martingale.

Suppose that X,, is real valued. If, in the definition of martingale, we
replace the equality by <, i.e.,

E, X411 < X, w.p.1 for all n,

then we say either that {X,,, F,} is a supermartingale or that {X,} is an
Fn-supermartingale. If the F,, are understood, then we might just say that
{X,} is a supermartingale. If

E,Xp+1 > X, w.p.1 for all n,

then the process is called a submartingale.

Martingale Inequalities and Convergence Theory. For general dis-
cussions on martingales and related issues, we refer the reader to [26] and
[41] for further reading. Let {X,,,F,} be a martingale, which is assumed
to be real valued with no loss in generality. Then we have the following
inequalities (see [11, Chapter 5], [32, Chapter 1], and [70, Chapter IV.5]).
Let ¢(-) be a nonnegative, nondecreasing convex function. Then for any
integers n < N and A > 0,

Pn{ sup | Xpn| > /\} <

n<m<N
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Commonly used forms of ¢(-) include c(x) = |z|, c¢(z) = |z|?, and c(z) =
exp(ax) for some positive a. In addition, the following inequality holds:

E, { sup |Xm|2] <A4E,|XN|*
n<m<N

If {X,,,F.} is a nonnegative supermartingale, then for integers n < N,

Xn
Pn{ sup X, > )\} < =
n<m<N A

Use =~ to denote the negative part of the real number x. That is, x7 =
max{0,—x}. Suppose that {X,,F,} is a real-valued submartingale with
sup,, E|X,| < oo. Then the martingale convergence theorem [11, Theorem
5.14] asserts that {X,} converges with probability one, as n — oo. A
supermartingale {X,,} converges with probability one if sup,, EX, < cc.

A stopping time 7 on (Q, F,{F:}, P) is a nonnegative random variable
such that {7 <t} € F; for all ¢ > 0. In particular, in discrete time, with F,
denoting a sequence of nondecreasing o-algebras, a random variable 7 with
values in [0, 00| (the set of extended nonnegative real numbers) is said to
be an F,-stopping time (or a stopping time if the o-algebras are evident) if
{r < n} € F, for each n. Let F,, be the o-algebra determined by a random
sequence {&;,7 < n}. Then, if 7 is an F,-stopping time, whether or not the
event {7 < n} occurred can be “determined” by looking at & up to and
including time n. If a stopping time is not defined at some w, we set its
value equal to oo at that w. Let {X,,,F,} be a martingale (resp., a sub-
or supermartingale) and let 7 be a bounded (uniformly in w) F,-stopping
time. Define 7 An = min{r,n}. Then {X,,, F,} is a martingale (resp., a
sub- or supermartingale).

Burkholder’s Inequality and Higher-Moment Conditions for Mar-
tingales. An extension of the martingale inequality based on the idea of
Burkholder is used often. Define the martingale X,, = Y1 | £;&;, where
en > 0 is Fy_1-measurable and Y _ e, < 1. Let sup; E|§ [P < oo for
some even integer p > 1. By Burkholder’s theorem [88, Theorem 6.3.10],
there is a constant 8 (not depending on p) such that for each NN,

1/p /2 ¢ X 1/p
gl sup 1%,7]" < P p[(3 (- xa??] T a
n<N p—1 L4~
Define m = p/2, and let s, ¢y, . .., ¢, be arbitrary positive integers such that

>0, ¢; = m. Then, for some K depending on sup,, E|¢, ",

N

KE|:( Z(Xn — Xn—1)2)p/2:| < KEZ Z 61201 Z 61202 o Z 8?05,

n=1 P i<N i<N i<N
(A.2)
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where ", is the sum over all such partitions of [0, m]. Consider a typical
partition. Rewrite the inner sums in (A.2) as

20, —1 251 21
EE gig; ! E €i€; E €€, 77,

i<N i<N i<N

Now, use Holder’s inequality to get the bound on (A.2):

ls _ 1/q _ 1/qs
E[ Z 51} [ Z €i€§2cl 1)q1} 1 N [ Z 62'61(42cs 1)%} ,
i<N

i<N i<N

where I, = >0, 1/p; and 1/p; + 1/q; = 1. Choose the ¢; such that
Zle 1/¢; = 1 and the exponents are equal in that, for some ¢ > 0,
(2¢; — 1)g; = ¢ for all 4. Then Iy = s —1 and

S S

Zl/% =1= Z(Qci —1)/c=(2m —s)/c.

i=1 i=1

Choose s so that ¢ is the smallest, yielding the bound on (A.1)

KlE{ Z 5,} Z €; [ez}m,

i<N ~i<N

where K; depends on K, 3, and p; see [5, Proposition 4.2] for a similar
calculation, and also [54, Example 6, Section 2.2].

Continuous-Time Martingales. There are definitions of martingale and
sub- and supermartingale to continuous-time random processes. Let X ()
be a random process satisfying E|X (t)| < oo for each t > 0, and let F; be
a nondecreasing sequence of o-algebras such that X (¢) is Fi-measurable. If
Er, X (t+s) = X(t) with probability one for each t > 0 and s > 0, then
{X(t), F¢} is termed a martingale. If we only say that X (-) is a martingale
(without specifying the filtration F3), F; is taken to be the natural filtration
o{X(s) : s < t}. If there exists a sequence of stopping times {7,} such
that 0 < < <+ <7, <7ppy1 < --oy 7y, — 00 wW.p.l as n — oo,
and the process X (™) (t) := z(t A 7,) is a martingale, then X(-) is a local
martingale.

A.2 Markov Chains

Here, we review some concepts of Markov chains. It is devoted to two
subsections. The discussion on discrete-time Markov chains follows that
of [122], whereas that of a continuous-time counterpart is from [121]. In
applications, one may wish to simulate a Markov chain. A guide on carrying
out such simulations may be found in [122, pp. 315-316].
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Discrete-Time Markov Chains

Working with discrete time & € {0,1, ...}, consider a sequence {Xj} of R"
vectors (or an R"-valued random variable). If, for each k, X} is a random
vector, we call {X}} a stochastic process and write it as X, K =0,1,2, ...,
or simply X}, if there is no confusion. A stochastic process is wide-sense (or
covariance) stationary if it has a finite second moment, a constant mean,
and a covariance depending only on the time difference. The ergodicity
of a stationary sequence {Xj} refers to the convergence of the sequence
o, Xi/n to its expectation in the almost sure or some weak sense; see
Karlin and Taylor [47, Theorem 5.6, p. 487] for a strong ergodic theorem of
a stationary process. Roughly, this indicates that the ensemble average can
be replaced by a time average in the limit. We say that a stochastic process
X}, is adapted to a filtration {F} if, for each k, Xy is an Fjp-measurable
random vector.

Suppose that «j is a stochastic process taking values in M, which is
at most countable (i.e., it is either finite M = {1,2,...,mg} or countable
M ={1,2,...}). We say that «y, is a Markov chain if
pihy = Plars = jlog = 1) (A3)

= P(ozk+1 = j‘O&O = io, ey 01 = ik—l;ak = i),

for any 4g,...,ix_1,%,j € M. In the above, pfﬁeil is the probability of
ag41 being in state j given that oy is in state ¢ and is called a one-step
transition probability. The matrix Py x1+1 = (p,‘gziil) is named a transition
matrix. The notation indicates that in general the transition probabilities
are functions not only of the initial and final states, but also of the time of
transition. The defining property (A.3) is known as the Markov property.
Thus, ay is a Markov chain if it has the memoryless property. Roughly,
a Markov chain is one that given the values of ay, a,, for n > k do not
depend on the values of a; for j < n.

Given 4, j, if pili};l is independent of time k, i.e., p,EZfC];rl = plii} we say
that ay has stationary transition probabilities. The corresponding Markov
chains are said to be stationary or time-homogeneous or temporally homo-
geneous or simply homogeneous. In this case, let P = (p{ij}) denote the
transition matrix. Denote the n-step transition matrix by P(") = (p(")’{ij})7
with

p 9 = P(a, = jlag = i),

Then P™ = (P)". That is, the n-step transition matrix is simply the
matrix P to the nth power. Note that

(a) pliat >0, 3, pli7) = 1, and

(b) (P)fiths = (P)*1(P)*, for ki, ky =1,2,...
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The last identity is known as the Chapman—Kolmogorov equation. Working
with Markov chains with finite state spaces, certain algebraic properties of
Markov chains will be used in the book, some of which are listed next.

Suppose that A is an r X r square matrix. Denote the collection of eigen-
values of A by A. Then the spectral radius of A, denoted by p(A), is defined
by p(A) = maxyea |A|. Recall that a matrix with real entries is said to be
positive if it has at least one positive entry and no negative entries. If ev-
ery entry of A is positive, we call the matrix strictly positive. Similarly,
for a vector z = (z1}, ... 2{"}), by > 0, we mean that 2{"} > 0 for
i=1,...,r; by £ > 0, we mean that all entries 21"} > 0.

Let P = (pl¥}) € R™MoX™o be a transition matrix. Clearly, it is a positive
matrix. Then p(P) = 1; see Karlin and Taylor [48, p. 3]. This implies that
all eigenvalues of P are on or inside the unit circle.

For a Markov chain ay, state 7 is said to be accessible from state 4 if
pF it = P(ay = jlag = i) > 0 for some k > 0. Two states i and 7,
accessible from each other, are said to communicate. A Markov chain is
irreducible if all states communicate with each other. For i € M, let d(7)
denote the period of state i, i.e., the greatest common divisor of all £ > 1
such that P(agyn = ia, = i) > 0 [define d(i) = 0 if P(agqp = ilay, = 1) =
0 for all k]. A Markov chain is called aperiodic if each state has period one.
According to Kolmogorov’s classification of states, a state i is recurrent if,
starting from state i, the probability of returning to state ¢ after some finite
time is 1. A state is transient if it is not recurrent. Criteria on recurrence
can be found in most standard textbooks on stochastic processes or Markov
chains.

Note that (see Karlin and Taylor [48, p. 4]) if P is a transition matrix
for a finite-state Markov chain, the multiplicity of the eigenvalue 1 is equal
to the number of recurrent classes associated with P. A row vector m =
(11}, ... 7lmo}) with each 7{%t > 0 is called a stationary distribution of
ayp if it is the unique solution to the system of equations

P =m,

mo )
Zﬂ'{l} =1.
i=1

As demonstrated in [48, p. 85], for 7 in an aperiodic recurrent class, if
7t} > 0, which is the limit of the probability of starting from state i and
then entering state i at the nth transition as n — oo, then for all j in this
class of 4, 77} > 0, and the class is termed positive recurrent or strongly
ergodic. The following theorem is concerned with the spectral gaps.

Theorem A.1. Let P = (pl"}) be the transition matriz of an irreducible
aperiodic finite-state Markov chain. Then there exist constants 0 < A < 1
and cy > 0 such that the kth-step transition probabilities satisfy

|(P)* — P| < coA* for k=1,2,...,
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where P = 1y, Ly = (1,...,1) € R™*1 and 7 = (x{t}, . glmo})
is the stationary distribution of ay. This implies, in particular,

. k
klinoloP = Iy,

Continuous-Time Markov Chains

Working with continuous time, a right-continuous stochastic process is a
jump process if it has piecewise-constant sample paths. Suppose that a(-) =
{a(t) : t > 0} is a jump process defined on (€2, F, P) taking values in either
M={1,2,....,mg} or M = {1,2,...}. Then {«a(¢) : t > 0} is a Markov
chain with state space M if

Pla(t) =ila(r) : r < s) = P(a(t) = i|a(s)),

forall0 < s<tandie M.
For any i,j € M and t > s > 0, let pt¥}(t,s) denote the transition
probability P(a(t) = jla(s) = i), and P(t,s) the matrix (pt¥/}(t,s)). We
call P(t,s) the transition matrix of the Markov chain «(+), and postulate
that
i {i} — slis}
t£T+p (t,s) =0\,
1 ifi=j,

. It follows that for 0 < s < u < t,
0, otherwise.

where 614} = {

plidd(t,s) >0, 4,5 € M,

Y s =1 ieM,

JEM

plidd(t, s) = Z U (u, $)pt*it (¢, u), i, 5 € M.
keM

The last identity is referred to as the Chapman—Kolmogorov equation.

If the transition probability P(a(t) = jla(s) = i) depends only on (t—s),
then a(-) is stationary. In this case, we define pt¥}(h) := pli} (s + h, s) for
any h > 0. The process is nonstationary otherwise.

Definition A.2 (g-property). Denote Q(t) = (¢t} (t)), for t > 0. It satis-
fies the g-property if

(a) ¢} (t) is Borel measurable for all 4,5 € M and t > 0;

(b) ¢l¥}(t) is uniformly bounded; that is, there exists a constant K such
that |¢1%}(t)] < K, for all i,j € M and t > 0;

(c) ¢t} (t) > 0 for j # i and ¢! (t) = = 35, ¢!V} (t), t > 0.
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For any real-valued function f on M and i € M, denote
QU@ = > a0 () =D d" () - F).
JEM J#i
We are now ready to define the generator of a Markov chain.
Definition A.3 (Generator). A matrix Q(t), t > 0, is an infinitesimal gen-

erator (or simply a generator) of «f(-) if it satisfies the ¢-property, and for
all bounded real-valued functions f defined on M

- / Q) £() () )du (A)

is a martingale.

Remark A.4. If the Markov chain is time-homogeneous, then the gener-
ator Q(t) = @ becomes a constant matrix. The above definition is more
general since it allows the Markov chain to be inhomogeneous.

Motivated by the many applications we are interested in, a generator is
defined for a matrix satisfying the g-property only in the above definition.
In fact, in this book, most of the Markov chains that we consider have finite
state spaces. Different definitions, including other classes of matrices, may
be found in Chung [20]. To proceed, we note the following equivalence for
a finite-state Markov chain generated by Q(-). The proof of this fact can
be found in [121, Lemma 2.4]; the details are omitted.

Lemma A.5. Let M ={1,...,mp}. Then a(t) € M, t >0, is a Markov
chain generated by Q(t) if and only if

t
(I{a<t>:1}a-~-J{a<t>:mo})—/0 (Ia(uy=1}s - - La(u)=moy) Q(u)du (A.5)

is a martingale.

It is interesting to note that

mo

ZI{OL (u) z}f

= (I{a(t)zl}a Ao =moy) (F(1), .., f(mo))

b
<
S~—
=
=
Q
~—
£
I

> =i Q) f()(0)]
(Ia=1}» - - » La(u=moy) Q(u) (f(1), ., f(mo))".
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It can be shown that for any given Q(t) satisfying the g-property, there
exists a Markov chain «(-) generated by Q(t). The construction follows
the piecewise-deterministic process approach of Davis [24]. One begins by
considering 0 = 79 < 73 < -+ < 7; < ---, a sequence of jump times of
a(-) such that the random variables 71, 70 — 71, ..., Thk41 — Tk, ... are
independent. Let a(0) = i € M. Then we can compute the probability
distribution P(7; € B) of the jump time 73, where B C [0,00) is a Borel
set, and specify the post jump location of «(t); the details can be found in
[121, p. 19]. Moreover, we obtain the following result.

Theorem A.6. Suppose that the matriz Q(t) satisfies the q-property for
t>0. Then

(1) The process a(-) constructed above is a Markov chain.
(2) The process
o) = [ QSO au)du (26)

is a martingale for any uniformly bounded function f(-) on M. Thus,
Q(t) is indeed the generator of «f-).

(3) The transition matriz P(t,s) satisfies the forward differential equa-

tion dP(t,s)
78 —
= P(t,s)Q(t), t > s, (A.7)
P(S, 8) = I?

where I is the identity matrix.

(4) Assume further that Q(t) is continuous int. Then P(t,s) also satisfies
the backward differential equation

dP(t,s)
5 —QB)P(ts), t= s, (A.8)

P(s,s)=1.

Diffusion and Switching Diffusion Processes

Diffusion Processes. Diffusion processes are referred to as the solutions of
stochastic differential equations (SDEs). The work on SDEs may be traced
back to the work of Einstein and Smoluchowski for describing Brownian
motions. One of the earliest works related to Brownian motion is in Bache-
lier’s 1900’s thesis, “Theory of Speculation.” The mathematical foundation
of stochastic differential equations was set up by Ito.
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Brownian motion, named after the Scottish botanist Robert Brown, was
initially used to describe the random movement of particles suspended in
a liquid or gas. In the analysis of stochastic systems, a useful way to model
the noise is to use a Brownian motion.

Let W () be an R?valued process with continuous sample paths such
that W(0) = 0, EW(t) = 0; for any set of increasing real numbers {¢;}
the set {W(t;11) — W(t;)} is mutually independent; and the distribution
of W(t +s)—W(t), s > 0, does not depend on ¢. Then W(-) is called
an R?-valued Wiener process or Brownian motion, and there is a matrix
¥, called the covariance, such that EW (¢)W’(t) = ¢, and the increments
are normally distributed [11]. When ¥ = I, the corresponding Brownian
motion is said to be a standard Brownian motion. The next theorem gives
a criterion for verifying that a process is a Brownian motion.

Theorem A.7 (28, Chapter 5, Theorem 2.12)). Let { X (t), F;} be a vector-
valued martingale with continuous sample paths and let there be a matriz
3 such that for each t and s > 0,

Er, [X(t+s)— XO)][X(t+s) — X(t)] =Ts w.p.1.

Then W (-) is a Brownian motion with mean 0 and covariance parameter
X

For a stochastic process X (¢), and for any k € Z and 0 < t; < --- < ty,
the distribution of (X (¢1),..., X (tx)) is said to be a finite-dimensional dist-
ribution of X (¢). Consider a stochastic process X (), ¢ > 0. It is a Gaussian
process if its finite-dimensional distribution is Gaussian. A random process
X(-) is said to have independent increments if, for any k¥ = 1,2,... and
0<t; <tg <+ <tp,

(X(t1) = X(0), (X(t2) = X(t1)), .-, (X (k) — X(tr-1))

are independent. A sufficient condition for a process to be Gaussian is in
Skorohod [86, p. 7].

Lemma A.8. Suppose that the process X () has independent increments
and continuous sample paths almost surely. Then X (-) is a Gaussian pro-
cess.

Suppose that b(-) : R” — R" and o(-) : R” — R"*< are nonrandom Borel-
measurable functions. A stochastic differential equation with drift b(-) and
diffusion coefficient o(-) is given by

dX (t) = b(X (£))dt + (X (£))dW (t), (A.9)

where W (-) is a standard d-dimensional Brownian motion. For simplicity,
we only consider the time-homogeneous case. That is, the b(-) and o()
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do not depend on ¢ explicitly. Since W(-) is known to be continuous every-
where, but nowhere differentiable, the above stochastic differential equation
is understood in the integral sense (with the stochastic integrals carefully
defined; see [46] for instance).

A process X (-) satisfying

X(t) = X(0) + /0 b(X (s))ds + /0 o (X (s))dW (s) (A.10)

is called a diffusion. Then X (-) defined in (A.10) is a Markov process in
the sense that it verifies the Markov property P(X(t) € A|F,) = P(X(t) €
AlX(s)),Vs € [0,t] and for any Borel set A. A more general definition
allows b(-) and o(-) to be time-dependent and F;-measurable processes.
Nevertheless, the current definition is sufficient for our purposes.

Associated with the diffusion process, there is an operator £, known as
the generator of the diffusion X(-). Denote by C? the class of real-valued
functions on (a subset of) R" whose second-order partial derivatives with
respect to = are continuous. Define the operator £ on C? by

Z il 3% Z (’9:1:18303 (A.11)

,j=1

where A(z) = (a;;(z)) = o(z)o’(z) € R™" is an r x r matrix-valued
function. The above may also be written as

1
Lf(z)="b(z)Vf(z)+ §tr(Hf(ac)A(t,x)),
where V f and H f denote the gradient and Hessian of f, respectively.
The well-known Ité lemma (see Gihman and Skorohod [35, 36], Tkeda
and Watanabe [46], and Liptser and Shiryayev [60]) states that
df (X (1)) = LF(X (1)) + V(X (£))o (X (8))dW (¢),
or, in its integral form,

- F(X(0)) t
:/ Ef(X(s))ds—i—/ V£ (X ()0 (X ())dW (5).
0 0

By virtue of It6’s lemma,
My(t) = £(1, X(5)) — F(0,X(0)) — / £f(s, X(s))ds

is a square-integrable F;-martingale. Conversely, suppose that X(+) is right
continuous. Then X (-) is said to be a solution to the martingale problem
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with operator £ if My (+) is a martingale for each f(-) € C§ (the class of C?
functions with compact support). For more discussions on multidimensional
diffusion processes, we refer the reader to Stroock and Varadhan [89] and
references therein.

Switching Diffusion Processes. Recently, switching diffusion processes
have gained popularity. In many applications, the usual diffusion processes
become inadequate. This is because the systems involve both continuous
dynamics and discrete events. The interactions of the continuous and dis-
crete processes provide a more realistic formulation. Nevertheless, the anal-
ysis is much more involved.

Suppose that «(-) is a stochastic process with right-continuous sample
paths, finite-state space M = {1,...,m}, and x-dependent generator Q(z)
so that for a suitable function f(-,-),

Q@) f(w,)(0) = Y ¢ij(2)(f(x,]) = f(x,1)), foreach i€ M. (A.12)
JEM

Let W(-) be an R%-valued standard Brownian motion defined in the filtered
probability space (Q,F,{F:}, P). Suppose that b(-,-) : R" x M — R"
and that o(-,-) : R” x M + R%. The two-component process (X(-), a(-)),
satisfying

dX (1) = b(X (1), a(t))dt + o(X (t), a(t))dw(t),

(A.13)
(X(0), a(0)) = (z, ),

and for i # j,
Pla(t+4) = jla(t) = i, X(s),a(s), s < t} = g, (X (1) A +o(A), (A.14)

is called a switching diffusion or a regime-switching diffusion. Naturally, for
the two-component process (X (t), «a(t)), we call X(¢) the continuous com-
ponent and «(t) the discrete component, in accordance with their sample
path properties. Associated with the process (X (t), a(t)), for each i € M
and each f(-,1) € C2, we have

Lf(z,i) = Vf'(ff i)b(x,7) + tr(H f(x,1) Az, 1)) + Qz) f(w,-) (i)
8f (x4 1 « LO%f(x,i
- Zb Be. 0f(=,i) +5 Z aij(x,l)axi(a$j)

,j=1

(A.15)
where V f(x,1) and H f(x,4) denote the gradient and Hessian of f(z,4) with
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respect to x, respectively,

Q(z)f(z,)(i) = Zqijf(x,j), and
=1
A(z,i) = (ay;(2,4)) = o(2,9)0" (z,i) € R™".

Note that when Q(x) = @ is independent of z, the process becomes the so-
called Markovian regime-switching diffusion. That is, a(-) and W (-) are in-
dependent. While the Markovian regime-switching diffusions have been ex-
amined by many researchers, the switching diffusions with state-dependent
switching are much difficult to deal with. For example, if one is interested
in the It6 formula, then one can rewrite the pure jump process a(-) as a
stochastic integral with respect to a Poisson measure. Then one will get
a version of the It6 formula in which it has two martingale terms. One of
them, as in the diffusion cases, is a martingale with a driving noise be-
ing the Brownian motion. The other is a martingale with respect to the
jump measure. Some of the basic properties such as the Feller property,
the strong Feller property, and the smooth dependence on the initial data
become much more difficult to obtain. We refer the reader to Yin and Zhu
[123] for further details.

A.3 Weak Convergence

Convergence in distribution is a basic concept in elementary probability
theory. The notion of weak convergence is a generalization of convergence
in distribution. In what follows, we present definitions and results, including
tightness, tightness criteria, the martingale problem, Skorohod representa-
tion, and Prohorov’s theorem.

Definition A.9 (Weak convergence). Let P and Py, k = 1,2,. .., be prob-
ability measures defined on a metric space S. The sequence { Py} converges

weakly to P if
/ fdP, — / fdpP

for every bounded and continuous function f(-) on S. Suppose that {X}}
and X are random variables associated with P, and P, respectively. The
sequence X converges to X weakly if, for any bounded and continuous
function f(-) on S, Ef(Xy) — Ef(X) as k — oc.

Let D([0,00);R") be the space of R"-valued functions defined on [0, co)
that are right continuous and have left-hand limits; let IL be a set of strictly
increasing Lipschitz continuous functions ¢(-) : [0,00) — [0, 00) such that
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the mapping is surjective with ¢(0) = 0, lim;_, ((t) = 0o, and

7(¢) == sup |log (M>’ < o0

0<t<s s—t

Similar to D([0, c0); R"), we also use the notation D([0,T];S) to denote the
D-space of functions that take values in S.

Definition A.10 (Skorohod topology). For &, € D(]0,00); R"), the Sko-
rohod topology d(-,-) on D([0,00);R") is defined as

o0

e =int {3V [ e sup (Lale(ens) ~n(e(o)  o))ds}.
Analogous definitions and results are available for D(]0,T];S); see Ethier
and Kurtz [28] and Billingsley [8] for related references. Although we often
work with D([0,T]; R") in this book, the results are often stated with re-
spect to the space D([0, 00); R"). This enables us to apply them to ¢ € [0, T
for any T > 0.

Definition A.11 (Tightness). A family of probability measures P defined
on a metric space S is tight if, for each & > 0, there exists a compact set
K5 C S such that

inf P(K5)>1-04.

pPeP
The notion of tightness is closely related to compactness. The following the-
orem, known as Prohorov’s theorem, gives such an implication. A complete
proof can be found in Ethier and Kurtz [28].

Theorem A.12 (Prohorov’s theorem). If P is tight, then P is relatively
compact. That is, every sequence of elements in P contains a weakly conver-
gent subsequence. If the underlying metric space is complete and separable,
the tightness is equivalent to relative compactness.

Although weak convergence techniques usually allow one to use weaker
conditions and lead to a more general setup, it is often more convenient to
work with probability one convergence for purely analytic reasons, however.
The Skorohod representation provides us with such opportunities.

Theorem A.13 (The Skorohod representation; Ethier and Kurtz [28]).
Let Xj, and X be random elements belonging to D([0,00); R") such that Xk

converges weakly to X. Then there exists a probability space (Q .7-" P)
which are defined random elements Xy, k = 1,2, ..., and X in D(]0, 00); Rr)
such that for any Borel set B and all k < oo,

P(X, € B)=P(Xy € B) and P(X € B) = P(X € B),
satisfying _ _
lim X =X wp.l.

k—oo
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In this book, when we use the Skorohod representation, with a slight abuse
of notation, we often omit the tilde notation for convenience and notational
simplicity.

Let C(]0,00);R") be the space of R"-valued continuous functions that
are equipped with the sup-norm topology, and Cj be the set of real-valued
continuous functions on R™ with compact support. Let C} be the subset of
Cy functions that have continuous partial derivatives up to the order [.

Definition A.14. Let S be a metric space and A be a linear operator on
B(S) (the set of all Borel-measurable functions defined on S). Let X (-) =
{X(t) : t > 0} be a right-continuous process with values in S such that for
each f(-) in the domain of A,

FX()) / AF(X(s))ds

is a martingale with respect to the filtration o{X(s) : s < ¢}. Then X (-) is
called a solution of the martingale problem with operator A.

Theorem A.15 (Ethier and Kurtz [28, p. 174]). A right-continuous pro-
cess X(t), t > 0, is a solution of the martingale problem for the operator
A if and only if

E(H ) (P )= X0 - [ f“Af<X<s>>ds)> -

whenever 0 < tp <ty < -+ < tjr1, f(+) in the domain of A, and hy, ..., h; €
B(S), the Borel field of S.

Theorem A.16 (Uniqueness of martingale problems; Ethier and Kurtz
[28, p. 184]). Let X(-) and Y (-) be two stochastic processes whose paths
are in D([0, T];R"). Denote an infinitesimal generator by A. If, for any
function f € A (the domain of A),

X)) — F(X(0)) — / AF(X(s))ds, t >0,
and
FOY () — F(Y(0)) - / AF(Y(s))ds, £ >0,

are martingales, and X (t) and Y (t) have the same distribution for each
t >0, X(-) and Y(-) have the same distribution on D([0,00); R").
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A.4  Miscellany

Gronwall-Type Inequalities. Treating dynamic systems, Gronwall’s in-
equality is used most often. The first inequality below is the Gronwall
inequality, whereas the second one is the so-called generalized Gronwall
inequality. Both of them can be found in Hale [40, p. 36].

Lemma A.17. Ifv € R, 8(t) > 0, and ¢(t) are continuous real-valued
functions for a <t <b, which satisfy

o(t) < v+ / B(s)p(s)ds, t € [a,b],

then

p(t) < yexp (/: 5(8)d8> ; L€ a,b].

Lemma A.18. Suppose that p(-) and y(-) are real-valued continuous func-
tions on [a,b], that B(t) > 0 is integrable on [a,b], and that

() < 2(t) + / B(s)p(s)ds, t € [a,b].

Then

() < 4(0) + / Bl (s) exp ( / t ﬁ(u)du> ds, t € [a,b].

The following lemma is a discrete-time counterpart and is useful for
establishing bounds in difference equations. For a proof, see Yin and Zhang
[122, pp. 331-332).

Lemma A.19. Let {¢r} be a nonnegative sequence satisfying

k

¢k+1 SCO+5CIZ¢ja k:Oa1527"'7T/€7 (A16)
j=0

for some positive constants Cy and Cy, and a parameter € > 0. Then, for
k=0,1,2,...,T/e,
¢k S C()(]. + €Cl)T/E.

Moreover,
¢r < Coexp(C1T). (A.17)

Remark A.20. Several points are worth noticing.
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1. The inequality (A.16) may be written recursively as

Okt1 < O + €y

The parameter ¢ > 0 above is known as a constant stepsize. Its
introduction stems from many scenarios of recursive estimation.

2. There is also a version of the inequality corresponding to the gener-
alized Gronwall’s inequality in continuous time (Lemma A.18). We
state it as follows. Suppose that {¢;} is a nonnegative sequence of
real numbers satisfying

k

Ger1 Str ey Cigy, k=0,1,2,...,T/e,
j=0

for some ¥ > 0 and C) > 0 and a parameter £ > 0. Then

k-1 k-1

dp <vp+ey [] Q+eCCiwy, k=0,1,2,...,T/e.

j=0i=j+1
The proof is a modification of Lemma A.19.

3. Often, one is interested in a particular form of the Gronwall’s inequal-
ity, namely,

k
$ri1 <Co+C1 Y ¢, k=0,1,2,...,N. (A.18)
7=0

That is, e = 1 in (A.16). In this case, we obtain
¢r < Co(1+C)N.

Likewise, for the inequality

k
Grr1 < Vrpr + Y Cigy, k=0,1,2,..., N,
j=0

we have

k—1 k-1

on <o+ [ A+C)Ciwy, k=0,1,2,...,N.

Jj=01i=j+1

Borel-Cantelli Lemma. Let A, be events (i.e., sets in F) and suppose

that
Z P{A4,} < .
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Then the Borel-Cantelli lemma [11] states that for almost all w, only finitely
many of the events A,, will occur.

Chebyshev’s Inequality (see [11]). Let X be a real-valued random vari-

able. Then for any integer m and § > 0,

ElX|m
5m

P{X[>d} <

Holder’s Inequality For an integer k, let X;, ¢ < k be real-valued random
variables. for positive p;, i < k, satisfying > . 1/p; = 1,

E|Xy - Xp| < EYPr|Xy[Pr... BYPe| X |Pr

Cauchy—Schwarz Inequality. This is a special case of the Holder in-
equality with £k =2,p; = py = 2.

Inequality for Sums. There is an analogous inequality for sums. Let X; ,,
be real-valued random variables and let a,, > 0 with Zn an, < 00. Then

» 1/p1 v 1/pk
1 k
)" ()

Jensen’s Inequality. Let f(-) be a convex function and G a o-algebra,
and suppose that E|X| < co and E|f(X)| < co. Then

E ZanX;{Ll}"‘X{Ek}

< (Eznjan

X»,El} X”{Lk}

Ef(X)> f(EX) or with conditioning,

Egf(X) = f(EgX) w.p.1.
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Borel-Cantelli lemma, 303
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Brownian motion, 35
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Chapman—Kolmogorov equation,
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Chernoff’s inequality, 52
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Complexity, 10
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Consistency, 205

Coprime polynomials, 63
Core identification problem, 175
recursive algorithm, 188
Cramér-Rao (CR) bound, 27, 67,
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Dependent noise, 41
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Deterministic framework, 50, 119
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Empirical measure, 25, 31, 60
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unmodeled dynamics, 49
Error lower bound, 121
Estimator
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quasi-convex combination, 70
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Martingale convergence theorem,
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Martingale problem, 297, 301
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Mean-square convergence, 37
Mean-square tracking, 229
Monotonicity
space complexity, 257

Networked system, 6
Noise, 21
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Nonlinearity
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Nonsmooth observation, 60

Parameter decoupling, 151

Parameterized distribution func-
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Pointwise convergence, 61

Prohorov’s theorem, 36, 300

g-property, 293
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Quantized identification, 3
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Quasi-convex combination estima-

tor, 204

Rational system, 15, 59
Rational transfer function, 15
Recursive algorithm, 99, 106, 107
Resource allocation
optimality, 267
structured threshold, 268
unstructured threshold, 269

Separation
time and space complexity,

257
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Skorohod representation, 69
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System identification
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Tracking analysis, 225

Uncertainty, 20
Unmodeled dynamics, 9, 20, 49,
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error lower bound, 53
error upper bound, 50

Vandermonde matrix, 179, 213

Weak convergence, 299

Wiener process (see Brownian mo-
tion), 296
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Wonham filter, 227

Worst-case analysis, 119

Worst-case design, 261

Worst-case probability measure, 50
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