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摘要：
The classical approach to system identification is based on stochastic assumptions about the measurement noise, and provides estimates that have random nature. Worst-case identification, on the other hand, only assumes the knowledge of deterministic error bounds, and establishes guaranteed estimates, thus being in principle better suited for the use in control design. However, a main limitation of such deterministic bounds lies on their potential conservatism, thus leading to estimates of restricted use.
This lecture presents an overview on this topic. In particular, we discuss a rapproachement between the stochastic and worst-case paradigms proposing a novel probabilistic framework for system identification that combines elements from information-based complexity with recent developments in the theory of randomized algorithms.
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