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摘要：
In this seminar we consider the problem of constructing confidence sets for the parameters of models of dynamical systems. We present the main ideas behind an approach called “Sign-perturbed Sums” (SPS). SPS constructs confidence regions from a finite number of data points, and the confidence regions have the property that they contain the true system parameters with guaranteed exact probability. The assumptions on the noise affecting the system are weak, essentially only requiring the noise to be independent and symmetrically distributed. The method is illustrated on simulation examples.
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