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ABSTRACT

Most of the study on system identification has been carried out using input/output relation in

physical domain. However identification concept of stochastic system has not been reported up to

now. Interest is focused to identify an unknown dynamic system under random external

disturbances which is not possible to measure. A concept to identify the system parameters in

stochastic domain is proposed and implemented in terms of simulation. Attempt has been made to

identify the system parameters in inverse manner in stochastic domain based on system output

only. Simulation is conducted to reveal quite noticeable performance of the proposed concept.
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Fig. 1 Concept of stochastic system identification
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Fig. 2 Conceptual diagram for system identification
in stochastic domain
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Fig. 3 Simulation model for unknown system

Table 1 Predetermined system parameters

Parameter Value
Natural frequency w,, 4
Damping ratio coefficient { 0.3
Power spectral density Dz 0.01
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