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Oftentimes dynamical systems depend on parameters and any practical application of these
models requires knowledge of these parameters. At the same time, the observations
available to us may not specify the full state-vector, but only a part of it. In this talk, I will
introduce a new approach to parameter identification from partial-observations of a
dynamical system using asymptotic observers. Briefly stated, I will show that under
reasonable assumptions, the parameters can be uniquely identified by minimising a
real-valued function related to the observations. I will present theorems for
finite-dimensional systems (both linear and nonlinear) when the parameter-space is
finite-dimensional. Using numerical experiments, I will show that in the presence of errors
(either observational noise and/or model specification error), the parameters are identified
in a stable manner.
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