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Topological aspects of linear dynamic networks: Identifiability
and identification

SUMMARY

Due to advances in current technology, many engineering systems are becoming increasingly
complex and encompass numerous subsystems which are spatially interconnected and achieve
sophisticated tasks via interaction. Such complex systems are typically referred to as dynamic
networks, which appear in various applications such as multi-robot coordination, transporta-
tion networks, power grids, gene networks, and brain networks.

In the design, analysis, and control of dynamic networks, dynamic models are commonly
used to describe their behavior. The existing network models typically consist of a mathematical
expression and the corresponding graphical representation, which contains vertices and edges to
encode the network topology. Considering a network as a representation of causal dependencies
among manifest signals, the so-called module representation is a popular modeling framework
for dynamic networks in the system identification domain. In this representation, vertices rep-
resent the internal signals, and directed edges denote transfer functions, also referred to as mod-
ules, that represent the causal relations among the internal signals. This thesis will adhere to the
module framework and addresses a number of open problems in the data-driven modeling of
complex dynamic networks, utilizing graph-theoretical analysis as a key enabling technique.

Identifiability is a fundamental property in network identification and deals with the ques-
tion whether a network model can be uniquely identified from measured data. This uniqueness
is desired, for example, when the physical interpretation of network models is important. In
addition, a particular version of network identifiability, i.e. the so-called generic identifiability,
is an important focus of this thesis, since it has been shown in the literature that the concept of
generic identifiability allows for attractive graphical analysis based on the topological informa-
tion of dynamic networks only. However, the existing graphical analysis also has several limita-
tions. It does not consider noise information nor the possible appearance of prior known local
components in the network, while these extra ingredients are of practical importance and can
lead to less conservative identifiability conditions.

In this thesis, the existing graphical analysis is first extended to address the above limitations,
in the special setting where all the internal signals in a network are measured. The obtained
path-based conditions show that the generic identifiability of modules depends on the network

topology and the location of the external signals, i.e. the measured excitation signals and the
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unmeasured noises. Furthermore, while the obtained conditions are sufficient for generic iden-
tifiability in parametric model sets, they are shown to become necessary conditions when non-
parametric model sets are considered. To address the necessity of the identifiability conditions
for non-parametric model sets, a different notion of genericity is introduced such that the con-
cept of generic identifiability is not limited to finite-dimensional spaces and thus can be applied
to non-parametric model sets as well.

In the setting where all the internal signals are measured, the above path-based conditions
show that the generic identifiability of network modules requires a sufficient number of exter-
nal excitation signals. While the conditions provide efficient means to verify identifiability, they
cannot be used to address the synthesis question, i.e. where to allocate additional excitation sig-
nals such that network modules become identifiable? This problem has only been considered
in the literature for very particular network topologies. To address the synthesis problem in a
general setting, novel graphical conditions are developed in this thesis based on the path-based
condition, by exploiting the graphical concept of disconnecting sets and a novel graphical con-
cept called pseudotrees. In these new conditions, the disconnecting sets and pseudotrees provide
explicit information regarding where excitation signals should be allocated, which motivates sev-
eral synthesis approaches that can allocate excitation signals to achieve generic identifiability au-
tomatically.

While the previous results are limited to the situation where all the internal signals in a net-
work are measured, they are also extended in this thesis to the setting where not all internal sig-
nals are measured or excited, i.e. the so-called partial measurement and partial excitation setting.
Novel graphical conditions for generic identifiability are developed, which show that generic
identifiability depends on the network topology and the location of the external signals and the
measured internal signals. The above information motivates several synthesis approaches for the
allocation of additional actuators and sensors to achieve generic identifiability. In addition, the
above identifiability results also lead to novel indirect identification methods that can estimate
the local dynamics of the network consistently.

All the previous graphical results related to identifiability are based on a pre-specified net-
work topology. This topological information may come from the prior knowledge or simply
the modeling assumptions of the user. In many practical situations, it is desired to estimate this
topological information from the data of dynamic networks. This topology identification prob-
lem itself is also important in various applications, such as in biological systems.

To address the topology identification problem, a novel Bayesian approach is developed in
this thesis. In this approach, the subsystems of a network are modeled as Gaussian processes
with hyperparameters, which are estimated by the expectation-maximization algorithm. Then
a Bayesian model selection criterion and a forward-backward search algorithm are employed,
such that a (local) optimal topology is selected. Numerical analysis shows the effectiveness of

the method. The important advantage of this method is that it does not require any tuning
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effort from the user.

While the above Bayesian approach estimates the network topology from a single data set, itis
further extended to infer network typologies from multiple data sets. This extension is motivated
by the practical situations where multiple data sets are collected from groups of subjects. More
importantly, the developed method is applied to the inference of brain connectivity based on the
fMRI data collected from 16 subjects, in order to reveal the topological changes in brain networks
after extensively listening to Mozart’s music. The above exploratory study shows the potential
effects of Mozart’s music on the cognitive processing of the subjects. It also demonstrates the
effectiveness of the developed Bayesian approach.

With the above results on the topological analysis, synthesis for identifiability, and topology
identification, there are still many challenges and open questions. In the setting with partial mea-
surement and excitation, the synthesis problem for the generic identifiability of a full network
still lacks a satisfactory solution. For the topology identification problem, how to quantify and

control the errors of the topology estimate are also important open questions.
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M RERD, R —ERRER L.
R (CR)
Better than saddled horse I like sandals and cane. Ob, I would fain.

Spend a straw-cloaked life in mist and rain.

Shi Su (Song dynasty); Translated by Yuanchong Xu

Introduction

1.1 MOTIVATION

The scientific field of system identification concerns data-driven modeling problems of dynamic
systems [90]. Since in many situations constructing models from first principles only is costly or
even infeasible, the measured data collected during the operation of the system can be exploited
to aid the modeling procedure. Data-driven methods can be helpful for estimating unknown
parameters of the obtained physical models, i.e. grey-box identification, or models can be com-
pletely obtained from data possibly without physical interpretation, i.e. black-box identification.
Then the obtained models can be used for analysis, design, and control of the considered engi-
neering systems. The tools developed in the system identification community have been used
for various applications, such as aerospace [73], vehicles [6], motion systems [111], biological
networks [1], process control [184], and power grids [183].

The classical methods in system identification concern relatively simple configurations such
as open-loop and closed-loop multivariate systems [90]. However, current engineering systems
have increasing complexities and typically consist of a large number of subsystems that interact
with each other to achieve sophisticated tasks. These so-called networked systems, or dynamic
networks, appear in many domains and require developments of new data-driven modeling tools

to cope with the system complexities.



Intelligent Transportation Systems (ITSs) for road transportation form representative exam-
ples of networked systems [S, S1]. Based on the advances in communication networks and com-
puting, ITSs gather data and provide services to many entities involved in transportation, which
promotes vehicle-to-vehicle and vehicle-to-infrastructure communications. In this case, a trans-
portation network is established where vehicles and infrastructure are connected together and
make decisions cooperatively. Enormous data can be collected from transportation networks,
which leads to many new problems that rely on data-driven techniques, such as traffic flow pre-
diction [146], identification of subsystems and the network [84], and the estimation of missing
data from the network [9].

The power grids also form a complex network. Clean energy sources such as wind and so-
lar energy, new loads including electric vehicles, and distributed energy storage such as batteries
and ice storage are added into the power grid. These new sources and loads provide a more
sustainable energy supply, but they also increase the complexity of the power grid and cause
voltage fluctuations that influence system operations. Therefore, it is important to develop new
technologies for control, optimization, and monitoring of the power grid to achieve sustainable
energy supply, i.e. creating the so-called autonomous energy grid (AEG) [79]. AEGs rely on the
decomposition of the complex power network into scalable small blocks which can form inde-
pendent microgrids when isolated from the whole grid. When these blocks are interconnected,
they should achieve optimal operations via information sharing and cooperation. To achieve
AEGs, itis important to take advantage of the data obtained from the operation of AEGs. These
data-driven techniques concern, for example, the identification of unknown parameters and net-
work topology [8], and fault detection [22].

There are also many other networked systems that face challenging data-driven modeling
problems, e.g. the topology identification of gene networks and brain networks [54, 92], and
the data-driven modeling of social networks [144].

The above networked systems and the associated data-driven modeling problems require de-
velopments of new techniques in the field of system identification to go beyond the classical
simple configurations. Therefore, this thesis is devoted to the data-driven modeling problems
of dynamic networks. These problems concern the estimation (of characteristics ) of networked
models from measured data. The obtained models can then be used for the analysis[54], design
[86], and control [176] of networks. Since models play central roles in these problems, different
types of models for dynamic networks will first be introduced and discussed. Then a particular

model type will be motivated, and the related data-driven modeling problems will be introduced.



1.2 NETWORK MODELS

1.2.1 INTRODUCTION

Analysis, monitoring, and control of dynamic networks require the knowledge of how the sys-
tems behave, and this knowledge is typically formulated into mathematical models which are
inherently present in almost all fields of engineering and physics. While in the control commu-
nity there are interests in the data-driven control without first obtaining a model [20, 71], the
model-based control framework is still predominant.

Models for dynamic networks typically contain two components, including a graphical rep-
resentation and a corresponding set of mathematical expressions. The graphical representation
contains vertices that are connected by either directed or undirected edges, and the graph is used
to encode the network topology, i.e. how the local entities are interconnected. Examples of

network graphs can be found in Figure 1.1.

(a) (b)

Figure 1.1: Examples of graphical representations for two dynamic networks with directed edges in (a) and undirected edges in
(b).

Depending on the considered physical system and the modeling framework, the vertices and
the edges in the network graphs can represent different objects, and the underlying mathematical
models that describe the behavior of the network are also different. For example, a vertex in a
graph can represent a time series, a random variable, or a local subsystem in different modeling
frameworks. In this section, several different modeling frameworks of dynamic networks from

various domains will be briefly discussed.

1.2.2 PROBABILISTIC GRAPHICAL MODELS

Probabilistic graphical models (PGMs) consist of a joint distribution and a graph, where the
graph encodes the structure, typically the conditional independence and dependence, of the
joint distribution [82]. One representative example of PGMs is the Bayesian network [78]. Par-
ticularly, the dynamic Bayesian network (DBN) is of interest due to its ability to model dynamic

networks [104]. One example of a graph for a DBN can be found in Figure 1.2(a), where each



vertex denotes a random variable, e.g., x(1) is the first time instance of the time series x(f), and

the edges denote the conditional dependence among the random variables.

() (b)

Figure 1.2: In (a), an example of a DBN is shown for two time instances of the time series x(#) and y(7). In (b), there is a cycle
around x(1) and y(1).

Overall, the graph in Figure 1.2(a) represents the structure of a joint distribution of the four
random variables, i.e. {x(1),x(2),y(1),y(2)}, and more importantly, the graph shows that the

joint distribution has a structure of conditional independence such that

P(x(1),x(2), y(1),5(2)) = P(y(2)[x(2))P(x(2) (1)) P(y(1) [x(1)) P(x(1)),

where P(x(2)|x(1)) appears since only x(1) has a directed edge to x(2). The advantage of PGMs
is that, by exploiting the graphical representation such as depicted in Figure 1.2, a complex joint
distribution can be decomposed into a set of simpler conditional distributions.

In addition, graphs of Bayesian networks are typically defined to be acyclic [78], otherwise,
the product of the conditional distributions represented by the graph does not lead to a joint dis-
tribution. Consider the example in Figure 1.2(b) which encodes two conditional distributions

P(y(1)|x(1)) and P(x(1)|y(1)). It can be found that their product

POy 1)P(1)]y(1)

does not lead to the joint distribution of x(1) and y(1).

Since a PGM is essentially a joint distribution together with a graph that encodes the distri-
bution’s structure, it can be applied to a large number of real-world problems, as long as a joint
distribution can serve the modeling purpose. Examples include visual tracking in the computer
vision community, the navigation of robotics, speech recognition, and fault diagnosis of com-

plex systems [78].

1.2.3 STRUCTURAL EQUATION MODELS

Structural equation models (SEMs) can also be used to model dynamic networks [113, 114]. An
example of an SEM can be found in Figure 1.3, where the first two time instances of time series
x(1) and y(¢) are represented graphically, and e(#) and v(#) denote unmeasured noise processes.

Therefore, each vertex still denotes a single time instance from a time series.



Figure 1.3: An example of SEM for time series x(t) and y(l‘) with noise processes e(t) and V(l‘).

The model corresponding to Figure 1.3 consists of four functions which describe the behav-

ior of x(1), x(2), y(1) and y(2):

S2(x(1),v(1)),
S3(x(1)-€(2)), ¥(2) = fa(x(2),v(2)).
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It can be found that the directed edges in Figure 1.3 encode the functional dependencies among
the variables, e.g., ¥(2) is a function of v(2) and x(2) since there are directed edges from v(2)
and x(2) to y(2).

Compared to DBNs in a probabilistic setting, SEMs make use of functional dependencies. It
can be shown that under some conditions, the SEM in Figure 1.3 can represent a joint distribu-
tion over x(1), x(2), y(1) and y(2), and the distribution satisfies the conditional independence
among the four variables encoded by the graph [113, Theorem 1.4.1]. Therefore, the SEM in-

duces a Bayesian network in this case.

1.2.4 VECTOR AUTOREGRESSIVE MODEL AND ITS VARIANTS

The vector autoregressive (VAR) model is one of the most common models for describing the
evolution of the signals collected from dynamic networks [149]. Consider a vector of three time

series x(¢) = [x1(¢) x2(¢) x3(¢)] ", an example of a VAR model is
x() = Ax(t—i) +e(1), (1.2)
i=1

where A; is a matrix of real coeflicients, n is a positive integer and denotes the number of time
lags in the model, and e(7) is a vector of uncorrelated noise processes. The above modelis used to
study how the present value of x() depends on its past values, and a causal interpretation can be

assigned to this model based on the so-called Granger causality, i.e. x3(f) is not caused by x; (7) if



x3(#) does not depend on the past values of x;(f) [50, 63]. In addition, a graphical representation
of a VAR model can also be formulated, such as the one in Figure 1.4 [50], where each vertex
denotes a time series in the vector x(#), and the edges denote the dependencies among these time
series. For example, there is no directed edge between x; and x», which means that the (1, 2)-th
and (2, 1)-th entries of A; are zero in (1.2), for all i.

Figure 1.4: A graphical representation of a VAR model with three time series.

Compared to the graphical representations in Figures 1.2 and 1.3, a vertex in Figure 1.4 de-
notes a complete time series instead of one time instance of the time series. However, the above
difference is simply caused by how the graphical representation is defined, and a graph like the
one in Figure 1.3 can also be used to represent a VAR model. In addition, the close relationship
between VAR models and SEMs can be observed by comparing (1.1) and (1.2).

The VAR model has several variants, e.g. the autoregressive moving-average model [149],
and they have various applications such as in financial and economic time series analysis and

biological networks [127].

1.2.5 MODULE NETWORKS

As an extension of the classical closed-loop setting in the system and control community, i.e. an
interconnection of a plant and a controller in the feedback loop, networks of transfer functions,
also referred to as module networks, have been introduced to model systems with increasing com-

plexity [152]. This modeling framework is discussed here through a real-world example.

T —CT]

Figure 1.5: A platoon of three vehicles with x; being the i-th vehicle’s relative position. Vehicle 0 is leading the platoon and is
controlled by a human driver, while the other vehicles autonomously follow its preceding vehicle with a safe distance.

In Figure 1.5, a platoon of three vehicles is shown, where vehicle 1 and vehicle 2 follow their
preceding vehicles autonomously with a safe distance, while the leading vehicle is controlled by
a human driver. To achieve the automatic following, each follower is equipped with sensors to

measure the relative distance with respect to its preceding vehicle and then adjusts its acceleration

6



by using the onboard controller. The control architecture of the two followers, i.e. vehicles 1 and

2 in Figure 1.5, is shown in Figure 1.6 [107].

Vehicle 2 Vehicle 1

Figure 1.6: Control architecture of the two followers vehicles 1 and 2, where each block, e.g. Gy, denotes a transfer function. The
i-th vehicle receives the relative position x;_1 and (delayed) acceleration a;_| of the preceding (i e 1)—th vehicle from sensors
or wireless connections. With the above information, the control input i; is calculated by the feedforward controller F; and the
feedback controller C;, and then ; is applied to the vehicle dynamics G;. H; denotes the desired distance dynamics between
two vehicles, and ¢; represents the error between the current relative distance and the desired relative distance.

From the physical network in Figure 1.5 to its control architecture in Figure 1.6, a set of trans-
fer functions is obtained and interconnected to model the evolution of the signals in the physical
system. In order to model physical networks such as the vehicle platoon using transfer functions
in a more compact way, a graph-based representation for networks of transfer functions is mo-
tivated [152].

Figure 1.7: An example of a module network, where each edge denotes a transfer function and each vertex denotes a time series.

An example of a graph representation of a module network is shown in Figure 1.7, where each
vertex denotes a time series, and each directed edge denotes a transfer function, also referred as to
modules. ri(f) and e; () are the external reference and noise signals, respectively, while w;(#) is the
so-called internal signal of a system. The mathematical expression corresponding to Figure 1.7

consists of three equations which model the evolution of the three internal signals:

wi(t) = Ri(q)n (1), wa(1) = Ha(q)ea (1), wi(t) = Gai(g)wi(r) + Gaa(gq)wa (1),

where G(q), R(¢q) and H(q) denote the transfer operators represented by the directed edges, and
q is the delay operator, ie. ¢7'r(f) = r(t — 1). The graph in Figure 1.7 encodes the structure

7



of the model, e.g., wi(f) does not depend on wy(f) in the above equations because there is no

directed edge from w, to wi. From the diagram in Figure 1.6 to the graph representation in Fig-

Vehicle 2 Vehicle 1

Figure 1.8: A module network representation of the control architecture in Figure 1.6.

ure 1.7, the main goal is to use a simpler and more compact graphical language to describe the
structure of module networks. Figure 1.6 can be easily reformulated into a graphical represen-

tation, as shown in Figure 1.8.

1.2.6 STATE-SPACE NETWORK MODELS

A state-space network model is typically used to describe the behavior of large-scale physical sys-
tems using a set of first-order differential equations, see e.g., [29, 35, 100] for an overview. An
example of a state-space model for an electric circuit is shown in Figure 1.9(a) from [100], where

the capacitors and the resistors have 1 F and 1, respectively. Then according to Kirchhoff’s

iC
Vs e
AT O ==
= = (b)

()

Figure 1.9: An electrical circuit in (a) with v; denoting the voltage and its graphical representation in (b).

current law, the voltage dynamics is given as

1./1(1‘) Vl(t) 2 -1 -1
()| =—L |wn()|,withL=|-1 2 -1{, (1.3)
1'/3(1) V3([) -1 -1 2

where the continuous-time dynamics is considered. This is a typical deterministic single-integrator

network where the matrix L is the so-called Laplacian matrix representing diffusive couplings



among the state variables [100]. The nonzero pattern of L is reflected in a graph in Figure 1.9(b),
where each vertex denotes a voltage value, and an undirected edge exists when there is a resistor
connecting the two points. Itis shown that the system (1.3) reaches consensusi.e. lim,_, o (v;(#)—
v;(t)) = 0, for any initial conditions [85, 126].

In a more general setting, each vertex in a network represents a second-order or higher-order
state-space subsystem, see e.g., [33, 34, 128, 159, 182]. This type of state-space network model
has been extensively studied in the system and control community [25, 100]. Particularly, this
modeling framework based on state-space models is also widely considered in the control and
identification literature, see e.g., [45, 105, 153, 158, 159, 178].

1.2.7 NETWORKS OF DIFFERENTIAL EQUATIONS

Instead of resorting to first-order differential equations, there are modeling frameworks of net-
worked systems, or interconnected systems, using possibly high-order differential equations. We

discuss one example called the behavioral model here [18, 174].

W; W W. W. W, W,
o on s

(a) (b)

Figure 1.10: Two dynamic systems | and ¥ in (a), where each of them has two ports representing two signals of the systems.
They are interconnected by the constraint that wp = w3 in (b) and then represented by a graph.

Consider two linear time invariant systems X; and X,in Figure 1.10(a), where w (¢) and w ()
denote two trajectories that model the dynamical behavior of X, and X, has trajectories w3(¥)

and wy(1). X is modeled by a differential equation
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which can be reformulated into a compact form as

[Ri(2) Ra(2)] [Wiﬂ =0, (14)

2(2) 0x(2)] lmiti] =0. (L5)

The goal is then to model the networked system consisting of X; and X5, where the two



subsystems are interconnected physically such that their trajectories must satisfy the following
constraint:

wa(t) = ws(2).

Combining the above constraint and the two models (1.4), (1.5), the obtained network model

can be written as

m R o MO
0 ag) 0a(F) wa(?) 7

where w3(1) is eliminated due to the equality constraint. The corresponding graphical represen-
tation is shown in Figure 1.10(b).

In the above modeling framework, each subsystem can be modeled separately and then inter-
connected to form a network. The interconnection among subsystems can be simply done by
concatenating the models of subsystems. This procedure of first obtaining local models and then

interconnecting them is much more appealing than directly modeling the complete network.

1.2.8 SUMMARY OF NETWORK MODELS

Several model frameworks for modeling dynamic networks have been introduced in this sec-
tion. The PGMs, SEMs, and VAR models are typically used for data-driven modeling problems,
where mappings among the measured signals are of interest and need to be estimated. These
models may not have physical interpretation and are commonly used to predict the future tra-
jectories of the considered system. PGMs and SEMs are common model classes in statistics,
machine learning, and computer science communities. While they have variants like DBNs to
model the dynamic behavior of physical systems, they are typically used to model static phenom-
ena that are not dependent on time. VAR models are popular models for multivariate analysis
in statistics and time series analysis, and they can be used for forecasting or analyzing the causal
relation among time series [127].

Network models based on state-space models or differential equations are typically motivated
by modeling based on physical principles. In addition, it is well known that high-order differen-
tial equations can be reformulated into first-order state-space models by introducing extra latent
state variables. Therefore, the network topology of state-space networks can express different
information from the topology of data-driven models, e.g., the VAR models: While the VAR
models represent the interconnection of the measured signals, the state-space networks represent
the interconnection between both the measured signals and the extra latent state variables.

Module networks are in a middle ground between the above data-driven models and the
models motivated by physics [76]. Transfer functions are used intensively in signal processing,
and many techniques for estimating transfer functions originated from time series analysis [57].

From a data-driven perspective, it is also a natural modeling choice to use transfer functions to
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encode the causal relationships among the measured signals.

On the other hand, it is well known in the system and control community that there is a
close relationship between transfer functions and state-space models. A high-order differen-
tial equation can also be reformulated into a transfer function through Laplace transformation.
More importantly, many classical control techniques are also based on transfer functions. While
these techniques typically consider relatively simple configurations such as the open-loop and the
closed-loop settings, transfer function networks go beyond the above settings and incorporate
more complex interconnection structures.

In this thesis, we are interested in identifying models that have a physical interpretation. In
addition, since the state variables are typically only partially measured, the state-space networks
cannot be uniquely identified in this case. Therefore, we will focus on module networks that
represent the interconnection among the measured signals. In addition, we will also consider
the general situations where there are unmeasured signals in module networks, such that the
module networks can cover the state-space networks as special cases. In addition, linear dynamic
networks are considered in this thesis, since the understanding of linear networks serves as the
basis for the study of more complex nonlinear dynamic networks. From now on, the notion of

dynamic networks in this thesis will particularly refer to module networks.

1.3 IDENTIFICATION OF DYNAMIC NETWORKS

Data-driven modeling problems of module networks concern the identification of characteris-
tics of module networks, given the measured node signals, e.g., the measured r(z), wi(z), w2 ()
and w3(¢) in Figure 1.7. Various data-driven modeling problems of dynamic networks can be
formulated. We discuss these problems and the related literature in this section. The literature
related to the identification of state-space networks will also be briefly discussed, due to the im-

portant role of state-space models in the system and control community.

1.3.0 TOPOLOGY IDENTIFICATION

The topology identification problem aims to estimate the graph topology of dynamic networks,
e.g. theinterconnection structure of Figure 1.7. This is an important problem in various applica-
tions, e.g. systems biology [68, 92] and social science [181], where the topology is an important
feature to understand the collective behavior of a dynamic network.

The topology identification problem can be formulated as a parameter estimation problem.
To reveal the topology, the sparsity of the parameter estimates needs to be enforced such that
some of the obtained parameters are zero, which reflects the absence of the corresponding edges
in the dynamic network. The literature which approaches the problem from the above perspec-
tive includes, e.g., [27, 41, 81, 160, 179].
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A different way to identify the topology is to conduct a sequence of correlation, or cross-
spectrum, tests [95, 96, 137]. The correlation structure among the signals can also reveal the
underlying network topology. However, this approach typically cannot recover a unique topol-
ogy, since there can be a set of equivalent graphs that are not distinguishable by the tests [95, 96].

The topology identification problem also leads to many theoretical challenges for the statis-
tical methods. For example, in topology identification of biological networks, there is typically a
limited amount of data compared to the number of unknown parameters, as the data collection
is very expensive in these applications, and the network can also be large-scale. The situations
like the above one trigger the study of high-dimensional statistics [99, 162], where the finite-
sample analysis receives considerable interests to provide error bounds on any data length. This
is in contrast to the classical asymptotic analysis considered in the parametric system identifi-
cation, where the parameter dimension is fixed when the data length approaches infinity [90].
Motivated by the results in the high-dimensional statistics, there are recent works that extend the
classical asymptotic results in the system identification community to the finite-sample setting
[150].

1.3.2 SINGLE MODULE IDENTIFICATION

Identification of a single module is the problem of estimating a single transfer function in a
dynamic network. This is motivated by the situations where a local part of the dynamic network
is of interest and needs to be estimated.

One way to approach this identification problem is to identify a multiple-input-single-output
(MISO) or a single-input-multiple-output model (SIMO) that contains the target module [59,
121, 152]. More interestingly, the freedom of signal selection can be exploited to identify a sin-
gle module. While the approach based on the MISO model makes use of all the inputs of the
MISO model, it is possible to choose other sets of signals. This extra freedom is important, e.g.,
when some signals in the network cannot be measured. The approaches that exploit the above
freedom include, for example, the ones in [47, 88, 97, 98, 123, 168]. In addition, to reduce the
experimental cost for single module identification, the design of the optimal power spectrum of
the excitation signals has been considered in [103]. There are also works that consider identify-

ing a single subsystem in a network of state-space models [177, 178].

1.3.3 IDENTIFICATION OF FULL NETWORK DYNAMICS

Identification of the whole dynamic network is a challenging problem as the network can be
large-scale. There are some approaches that address this problem by assuming a pre-specified
topology [53, 170]. In addition, identification approaches without pre-specified topology have
also been developed, e.g. in [27, 41, 67]. In some approaches, network dynamics and its topology

are identified jointly, where parameters are estimated to reflect the dynamics, and the parameters
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that are equal to zero encode the topology [41]. The identification of a full state-space network
has also been addressed in [66, 159].

1.3.4 IDENTIFIABILITY OF DYNAMIC NETWORKS

By contrast to the previous identification methods, the identifiability question is a theoretical
problem that concerns whether the stochastic properties, typically the mean and the power spec-
tral density, of the measured signals can be uniquely represented by a network model. If it is
not unique, any identification method that relies on these stochastic properties cannot lead to a
unique estimate for the dynamic network. This uniqueness is important, e.g., when the network
has a physical interpretation. Network identifiability is typically dependent on several structural
properties of the module network, such as the network topology, the modeled correlation struc-
ture of process noises, the presence and location of external excitation signals, and the availability
of measured vertex signals.

Based on the deterministic network reconstruction problems in [3, 62], a novel concept of
network identifiability is introduced in an identification setting in [167, 169]. The conditions
derived there are rank-based and need to be evaluated for all the models in a model set, which
can be hard to be implemented in practice. Then graphical conditions are investigated in [69],
and additionally, by exploiting a new concept called generic identifiability, novel path-based
conditions are developed in [13, 14, 69] for the identifiability analysis. These conditions are
graph-based and can be tested efficiently by inspecting the network topology only. However,
the limitation is that the graphical analysis requires a pre-specified network topology, while this
topological information may not be available.

Another important issue is where to allocate actuators and sensors such that network mod-
ules become identifiable. This experimental design problem has been considered in [13, 59].
The results in [59] concern both identifiability and identification of a single transfer function in
a network, and the results in [13] consider the experimental design issue for full networks with

special structures, e.g. trees or loops.

1.4 RESEARCH PROBLEM

1.4.1 OPEN QUESTIONS

We have seen many examples of networked systems and different modeling frameworks that can
be used to model networked systems. Motivated by the data-driven modeling problems in the
system and control community, module networks have been chosen to be the main focus of this
thesis. The data-driven modeling problems and the literature related to module networks have
also been discussed. However, besides the problems that have been addressed by the literature,

there are still many open questions in the data-driven modeling of module networks.
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IDENTIFICATION OF PHYSICAL NETWORKS

In most literature related to the identification of dynamic networks, the starting point is the
transfer function network, based on which a data-driven modeling problem is formulated. How-
ever, if the goal is to identify a physical network, the starting point should be a model structure
that is obtained from physical laws and typically consists of differential equations. Then a possi-
ble way to identify this physical model is to reformulate it into a module network, and then apply
the identification methods to the obtained module networks[76]. However, this reformulation
typically leads to module networks with special structures and constraints.

As shown in [76], in the module networks obtained from one particular class of physical
models, every pair of node signals has a bidirectional connection that represents two transfer
functions. More importantly, these two transfer functions are constrained to have the same
numerator. The study of modeling such networks, including devising an efficient algorithm to
estimate modules subject to the above physical constraint, is still in a relatively rudimentary stage.
Moreover, it is also not completely clear how the module network framework is connected with
other types of physical networks, e.g. the one in Figure 1.10, and how the undirected connection
nature of physical networks can be incorporated into the module network framework with a
directed topology in e.g. Figure 1.7.

Another important issue is to identify physical networks with nonlinear dynamics. Almost
all of the available results in the literature are based on the assumption that the modules in a
network are linear operators. While a preliminary effort has been made in [133] to identify the
location of the nonlinear subsystem in a module network, the identification of a single module

or a full physical network with nonlinearity is still an open question.

IDENTIFICATION WITH UNMEASURED SIGNALS

The single module identification problem with unmeasured node signals, e.g., unmeasured wi (f)
in Figure 1.7, has been addressed in various literature [47, 88, 97, 98, 123, 168]. The solutions
typically rely on exploiting the freedom of signal selection such that only measured signals are
used for the identification procedure, or to provide an indication on which signal to measure.
However, the full network identification and the topology identification problems with un-
measured signals have not received much attention. An algorithm has been developed in [185]
to obtain a sparse approximation of a network with unmeasured signals. However, many fun-
damental questions remain open. For example, when there are unmeasured signals, under what

conditions can the dynamics or the topology of a full network be identified?

IDENTIFICATION WITH MULTIPLE EXPERIMENTS

In some practical situations, there can be data sets collected from different experiments on the

same physical network [65]. It can be beneficial to take advantage of all the available data for
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identifying the network topology or dynamics. This identification problem with multiple data
sets is considered in [180], however, in a simple setting where the network topology stays in-
variant over different experiments. Many important issues require further investigation. For
instance, a physical network under different experiments may need to be represented by module
networks with different network topologies. How to combine the different module networks to

obtain an estimate of the underlying physical network is still waiting for a satisfactory solution.

ADVANCED TOPOLOGY IDENTIFICATION

Despite the existing approaches for topology identification, there are many advanced aspects of
the topology identification problem that have not been addressed in the literature. The methods
in the topology identification literature typically require certain tuning parameters to decide the
sparsity pattern of the topology estimate, .e.g., the threshold value or the regularization parame-
ter [95, 96, 137, 137, 160]. These tuning parameters are critical for the approaches to achieve a
good performance. However, in many cases it is not clear how to choose these parameters in an
optimal way, and thus they are commonly chosen in an ad hoc manner. In addition, the above-
mentioned methods do not take into account available prior knowledge of dynamic networks,
e.g., the stability of the modules as exploited in the kernel-based system identification methods
[117]. While there is one Bayesian approach that can incorporate this prior knowledge [41],
the resulting approach is rather complex and consists of multiple stages as it aims for joint esti-
mation of both the dynamics and the network topology. Therefore, it is attractive to develop
topology identification approaches that do not require any tuning effort from the user as well as

incorporate the available prior knowledge.

TOPOLOGICAL ANALYSIS AND SYNTHESIS FOR IDENTIFIABILITY

The existing identifiability literature has addressed the analysis question for identifiability, i.e.
under what conditions is a transfer function network identifiable [13, 14, 69, 83,157,169, 171]?
With a concept of generic identifiability, attractive path-based conditions are developed in [14,
69] such that identifiability can be verified by only inspecting the network topology. These con-
ditions show that generic identifiability can be achieved if there are sufficient measured node
signals and measured external excitation signals. However, the original notion of generic iden-
tifiability in [14, 69] does not consider noise information nor the possible appearance of prior
known local components in the network, while the above information may make the identifia-
bility conditions significantly less conservative. In addition, the classical identifiability concept
[90] is typically formulated as a property of a model set such that the models in the model set,
which is later used for an identification procedure, can be distinguished. However, the above
consideration of model sets is not incorporated into the notion of generic identifiability intro-

duced in [14, 69], since this notion is formulated on the basis of a single network model and its
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network topology. Preliminary efforts to address the above limitations are made in [171] to for-
mulate a generic identifiability concept on the basis of model sets; however, the other issues have
not been addressed. Therefore, there is a need for further investigation in the graphical analysis
for identifiability.

Moreover, while the results in the above literature focus on the verification of identifiability,
there is no comprehensive approach for the synthesis problem, i.e. what actions can the user take
to achieve identifiability when a network model is not identifiable? Some preliminary aspects of
the above synthesis problem have been addressed in [13, 59], which show that identifiability can
be achieved by allocating additional actuators and sensors. However, the experimental setup
in [59] for identifying a single module is relatively simple, where all the inputs of the module’s
output need to be measured and excited. On the other hand, the synthesis problem for identi-
fiability of a full network is addressed in [13], and it is shown that the required graphical tools
for this problem are very different from the tools in [59] for identifiability synthesis of a single
module. However, the results in [13] are limited to networks with special network topology,
e.g. trees. Therefore, the synthesis problems for both local modules and a full network in more
general situations need to be investigated. In addition, besides allocating sensors and actuators,
other actions may also be taken to achieve identifiability, e.g. modifying the network topology

by removing and adding edges, or combining data from multiple experiments.

1.4.2 PROBLEM FORMULATION

As discussed in the previous subsection, there are various open problems in the data-driven mod-
eling of transfer function networks. It is intractable to address all these problems in this thesis,
and thus essential problems are selected to formulate the main question of this thesis.

Identifiability is one fundamental problem and serves as a pre-requirement for the identifica-
tion methods. Before applying an identification method, it is important to first analyze identifi-
ability to ensure that different network models are distinguishable by the identification method.
Due to its fundamental importance, the topological analysis and synthesis for identifiability are
chosen to be two of the core research topics in this thesis.

Furthermore, topology identification is an important problem in various applications. It
also has a close relation with the identifiability study, as the graphical results of identifiability are
based on pre-specified network topology. This topological information may not be available for
the user, and thus one way to obtain it is to identify the topology from data. Therefore, this
thesis will also address some advanced aspects of the topology identification problem.

The above choices of problems lead to the main research question of this thesis.

How to exploit the topological information of dynamic networks for achieving identi-

fiability and how to identify this topological information from data?
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The above topology identification problem and identifiability problem are interdependent.
In topology identification, a model set associated with a complete graph, where every pair of sig-
nals is interconnected, should be used for the estimation, as there is no prior information about
the topology. This complete graph leads to a large number of to-be-estimated parameters, which
may make the network topology not identifiable. On the other hand, the graphical analysis of
identifiability requires the specification of the topology. Therefore, when there are no other
means to specify the topology for the identifiability study, an iterative procedure of topology

identification and topological identifiability analysis may be required in practice.

1.5 FORMULATION OF SUB-PROBLEMS

The main research question can be further analyzed and decomposed into a set of sub-questions,

as shown in the following subsections.

1.s.I SUB-QUESTION |

There are two important aspects of the identifiability study, i.e. the topological analysis and the
synthesis for identifiability. The topological analysis aspect concerns the development of graph-
ical conditions on the network topology to verify identifiability for a given module network. If
the module network is not identifiable, the synthesis aspect concerns the development of tools
that can achieve network identifiability, e.g., by allocating additional actuators and sensors. In
addition, graphical tools for the identifiability analysis are instrumental for the development of
synthesis tools.

Therefore, the first sub-question concerns the topological analysis for network identifiability.

Under what conditions on the network topology are modules in a linear dynamic net-
work identifiable?

In this sub-question, the network topology depends on the interconnection of the internal
(node) signals and also on the location and the appearance of actuators and sensors. Following
the preliminary efforts in [171], the particular focus of this sub-question is to extend the existing
concept of generic identifiability and the related graphical conditions for identifiability in [14,
69] to incorporate the concepts of model sets, the prior known local components, and the noise
information.

In large-scale networks, there can be prior knowledge about the local components of the mod-
ule network, and thus it is important to take advantage of this knowledge in the identifiability
analysis. Furthermore, noise information is also important in many applications, e.g., biologi-
cal networks [54, 92], where there may be only observational data collected without the user-

provided excitation signals. Since external excitation signals are required to achieve identifiabil-
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ity, it is necessary in this case to exploit the noises as the excitation sources for the identifiability

analysis.

1.5.2 SUB-QUESTION 2

With the fundamental graphical results from the solution to sub-question 1, synthesis approaches
for identifiability will be further developed. Various actions may be taken to achieve identifia-
bility. For example, the existing analysis results indicate that identifiability requires sufficient
excitation signals and measured signals [169]. Therefore, additional actuators and sensors can
be allocated to achieve identifiability. Another possibility is to modify the network topology, as
the existing results show that identifiability can be guaranteed if the network topology satisfies
certain conditions [13, 14, 69, 157]. However, it is not clear what the physical interpretation is
when the topology of a module network is modified.

Therefore, this thesis will focus on synthesis procedures that achieve identifiability by allo-

cating additional sensors and actuators. This leads to the second sub-question of this thesis.

[ Where to allocate actuators and sensors such that modules in a network are identifiable?

1.5.3 SUB-QUESTION 3

The previous sub-questions exploit the topological information to develop synthesis approaches
for identifiability. In this sub-question, the topology identification problem will be addressed to
identify the topological information from data.

In the existing topology identification methods, the methods based on correlation or cross-
spectrum tests typically rely on an enormous amount of data to achieve accurate results [95, 96,
137]. However, when the network is large-scale, the data for topology identification is typically
limited relative to the size of the network. On the other hand, other methods, which do not
rely on those tests, do not address the advanced aspects in the topology identification problem,
including how to choose the tuning parameters and the incorporation of available prior knowl-
edge. Therefore, novel topology identification methods will be investigated to address the above

issues.

How to identify the network topology without the need for tuning efforts while includ-
ing the available prior knowledge?

In particular, we will focus on the topology identification problem from a Bayesian point of
view in this thesis, due to the capability of the Bayesian framework to incorporate prior knowl-
edge. The developed method will also be exploited to address a practical problem, where the goal

is to infer the topological changes in brain networks caused by Mozart’s music. This problem is
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important for understanding the effect of music on human brains, a topic that is of interest in
the neuroscience community, and the result also demonstrates the effectiveness of the developed

topology identification method.

1.6 STRUCTURE OF THESIS

This thesis is organized as follows.

Chapter 2 - Preliminaries. In this chapter the dynamic network model and other important
concepts, such as identifiability, are introduced formally.

Chapter 3 - Identifiability with full measurement: Analysis. The sub-question 1 is ad-
dressed in a special setting where all node signals in the network are measured. Based on the no-
tions of generic identifiability [14, 69]and global identifiability [169], a new version of generic
identifiability concept is formulated by incorporating the concept of model sets and a different
notation of genericity based on the open and dense sets in a topological space. Then the exist-
ing path-based conditions in [14, 69] for generic identifiability are extended for the new generic
identifiability concept. More importantly, the obtained path-based conditions incorporate ad-
ditionally the prior known local modules and the noise information, compared to the original
results in [14, 69].

The material of this chapter is based on the following papers:

* S.Shi, X. Cheng and P. M. J. Van den Hof. “Generic identifiability of subnetworks in a

linear dynamic network: the full measurement case.” Submitted to Automatica, 2020.

* S.Shi, X. Cheng and P. M. J. Van den Hof. “On the genericity concept in identifiability

of linear dynamic networks.” report, 2021.

Chapter 4 - Identifiability with full measurement: Synthesis. Sub-question 2 is consid-
ered in the setting where all node signals in networks are measured. Novel synthesis procedures
to allocate excitation signals are developed to achieve generic identifiability of local modules, by
exploiting the graphical conditions in Chapter 3 and the concept of disconnecting sets. Further-
more, the synthesis problem for a full network is also addressed by exploiting a novel graphical
concept called pseudotrees, which leads to a novel synthesis approach to achieve the generic iden-
tifiability of a full network.

The material of this chapter is based on the following papers:

* S.Shi, X. Chengand P. M. J. Van den Hof. “Excitation allocation for generic identifiability
of a single module in dynamic networks: A graphic approach.” The 21st IFAC World
Congress, 2020.
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* X. Cheng, S.Shi and P. M. J. Van den Hof. “Allocation of Excitation Signals for Generic
Identifiability of Dynamic Networks.” In Proc. 58th IEEE Conf. Decis Control (CDC),
2019.

* X. Cheng, S.Shi and P. M. J. Van den Hof. “Allocation of Excitation Signals for Generic
Identifiability of Linear Dynamic Networks.” JEEE Trans. Autom. Control, 67(2), 2022.

The author’s contribution: In the above list, the last two works were led by their first author.
The author of this thesis assisted the first author and contributed to the development of both
the theoretical and the algorithmic parts of the works. In addition, the author of this thesis led
the development of an important algorithmic step, i.e. Lemma 5 of the last publication.

Chapter 5 - Identifiability with partial measurement and excitation. This chapter ad-
dresses Sub-questions 1 and 2 in a more general setting, where not all node signals are measured
nor excited. Both the path-based conditions in Chapter 3 and the synthesis procedures for local
modules in Chapter 4 are extended to the partial measurement and excitation setting. Itis shown
that disconnecting sets provide important information regarding which signals to be measured
or excited such that modules in a network are identifiable. This information also leads to novel
indirect identification methods for the consistent identification of local modules.

The material of this chapter is based on

* S.Shi, X. Cheng and P. M. J. Van den Hof. “Single module identifiability in linear dy-
namic networks with partial excitation and measurement.” Provisionally accepted by JEEE
Trans. Autom. Control, 2020.

* S.5hi, X. Cheng and P. M. J. Van den Hof. “Exploiting unmeasured disturbance signals
in identifiability of linear dynamic networks with partial measurement and partial excita-

tion.” Accepted abstract in 19¢th IFAC Symposium on System Identification, 2021.

Chapter 6- Bayesian topology identification. The topology identification problem, i.e.
sub-question 3, is considered in this chapter. As a preliminary step to achieve topology identifi-
cation with uncertainty quantification, a novel Bayesian model selection approach is developed
to obtain a point estimate of the network topology, by modeling the modules in a network as
Gaussian processes. The effectiveness of the developed approach is demonstrated in the numer-
ical analysis.

The material of this chapter is based on the following paper:

* S.Shi, G. Bottegal and P. M. J. Van den Hof. “Bayesian topology identification of linear
dynamic networks” In Proc. 18th European Control Conference (ECC), p. 2814-2819,
2019.

Chapter 7- Topology identification of brain networks for the Mozart effect. While the

algorithm in Chapter 6 provides a topology estimate of a single data set, it is further extended
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in this chapter to infer topological changes from a group of data sets. More importantly, the
developed approach is applied to a brain network study, in order to reveal the topological changes
in brain networks caused by listening to the Mozart’s music. Potential changes related to the
cognitive processing in the brain networks are observed in the study.

This chapter is based on

* R.J.C.van Esch, S, Shi*, A. Bernas, S. Zinger, A. P. Aldenkamp and P. M. J. Van den Hof.
“A Bayesian method for inference of effective connectivity in brain networks for detecting
the Mozart effect.” Comput. Biol. Med, p. 104055, 2020. *Corresponding author.

The author’s contribution: The material of this chapter is joint work with other coauthors and
is extended from the MSc project of the first author. The author of this thesis contributed to
the development of the Bayesian approach, the supervision of the student, the validation of the
results, and reviewing and revising the paper.

Chapter 8- Conclusions and future work. In this chapter conclusions are drawn, and sev-

eral open problems are discussed.
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ZEM ()

Drunk, at random I float. Along the stream my little boat. By misfor-

tune, among. The flowers I cannot stay long.

Guan Qin (Song dynasty); Translated by Yuanchong Xu

Preliminaries

The linear dynamic network model is introduced in this chapter. Then network identifiabil-
ity is defined, which is one of the core concepts in this thesis. This is followed by the graphical
representation of dynamic networks, which serves as the basis for the graphical analysis in the fol-
lowing chapters. Finally, the connections between the linear dynamic network and the network

models introduced in Chapter 1 are also investigated.

2.1 DYNAMIC NETWORK MODEL

The dynamic network describes the causal relationship among an L-dimensional internal signal
vector w(t), a K-dimensional deterministic excitation signal vector r(f), and an L-dimensional

signal vector v(f) of zero-mean stationary stochastic processes [152]. The model is formulated

w(t) = G(q)w(t) + R(q)r(t) +v(1), (2.1a)
we(t) = Cw(t), (2.1b)
where g~ is the delay operator, i.e. g ~'w;(f) = w;(t — 1), and

* G(q) isan L X L matrix of rational transfer operators, whose entries are referred to as
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modules;
* R(g)isan L X K matrix of rational transfer operators;

¢ C € R™*Lisabinary selection matrix which extracts a subvector w¢ (7) from w(z), i.e. C

consists of a subset of rows from an L X L identity matrix;
* Internal signal we () and excitation signal 7(r) are measured;
* Disturbance signal v(¢) is not measured.

As aspecial case, when C = [, i.e. all the internal signals in w(#) are measured, the measurement
equation (2.1b) can be omitted. In addition, let G(z) denote the transfer function correspond-
ing to G(q), and

G(Y), w € [~n, A,

is the frequency function of G(z). G(g)* and G(z)* denote G' (¢7') and G (z7!), respec-
tively.
A noise model for v(¢) can be further introduced as follows. Let ®,(z) with dimension L x L

be the (power) spectrum of v(¢), defined as

®,(z) £ Z Ev(7)zT,
T=—00

where E,( 7) is the auto-covariance function of v(), i.e.

[1]

(1) 2 Ep(vie—1)T].

In addition, consider that ®,(z) has rank p < L, and v(z) is called a singular disturbance process

if p < Lholds. Based on the spectral factorization theory, ®,(z) admits a decomposition as
®,(2) = H(z) AH(2)", (22)

where

* A is a real and positive semi-definite matrix with either dimension L X L or p X p, de-

pending on the chosen spectral factorization method [60, 169];

* H(z) is proper, stable, and has a stable left inverse [169] with a suitable dimension accord-

ingto A.

Motivated by (2.2), v(#) can be modeled as

V(1) = H(q)e(1), (2.3)



where e(7) is a white noise process with covariance matrix A, because H(qg)e(r) admits the same
spectral density matrix as v(#). The specific spectral factorization in (2.2) and thus the corre-
sponding dimensions of A and H(g) will be specified in Chapters 3 and 5.
Combining (2.1) with the noise model in (2.3) leads to a complete network model specified
by a quintuple
M £ (Glg), R(9), H(g), C, A), (24

on which the following assumptions are made:
Assumption 2.1.  (2) G(q) isstable”, proper, and hollow;

(b) The network is well-posed in the sense that all principal minors of im,_, o [I — G(z)] are
non-zero [46];

(©) I - Glg)) ™" isstables

(d) H(z) is proper, stable, and has a stable left inverse;
(¢) R(q) is stable and proper;

() A isreal and positive semi-definite.

In Assumption 2.1, G(g) is hollow such that there is no self-loop in the network, i.e. an in-
ternal signal does not directly influence itself in (2.1). Furthermore, Assumption 2.1(b) ensures
that every principal submatrix of [I — G(q)] has a proper inverse, i.c. every closed-loop transfer
function in the dynamic network is proper [46, 131].

The following sets are also defined based on the network model (2.4):

* W £ {wy,---,wp} is the set of all the internal signals, where the dependency of signal

w;(#) on the time index 7 is omitted for simplicity;
* Set C contains all the measured internal signals, i.e. the entries in we (7);

* Z = W\ C contains all the unmeasured internal signals;

A . . . .
R = {n,--- ,rx} is the set of all the excitation signals;

* The signals in vectors r(f) and e(7) are called external signals and are collected into set X'.

2.2 MODEL SET

Instead of a single network model (2.4), a set of models is typically considered in identification

methods that search for an optimal model within the set.

*Stability is assumed to ensure that T(z)H(z) in (2.9) is inversely stable and thus an appropriate spectral factor of
®(2)[169].
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Definition 2.1. A network model set M is a set of network models in the form of (2.4) which

satisfy Assumption 2.1 and have the same C matrix, i.e. the same measurement scheme.

In many practical situations, a special type of network model set is obtained by a rational

parameterization of the entriesin (G(q), R(q), H(q)). Consider the following two polynomials:

Alg)=1+ag + - +a,qg ™,
B(q) =q ™(bo+big" + - +byg ™).

Then each transfer operator, e.g. Gji(q), can be parameterized as

Gfi(Qa 9) = (25)
where the parameter vector 6 contains all the coefficients in the polynomials [90]. We say that
two transfer operators are parameterized independently if they contain distinct parameters. In

addition, entries in the covariance matrix A can also be parameterized.

Definition 2.2. A parametric model set Mg is defined as
Me = {M(9)|M(6) = (G(q, 0),R(q, 0),H(q, 0),C,A(0)), 0 € O},

where the transfer operators are parameterized in the form of (2.5), M(0) satisfies Assumption 2.1
forall 0 € ©, and © is an open and connected subset of R".

In the above definition, the openness and the connectedness of the parameter space are re-
quired such that the parametric model set is well-behaved, i.e. the derivative of the model struc-
ture over the parameters is well defined. See [90, Definition 4.3] for more details. Furthermore,

we assume that each parameterized transfer function has distinct parameters.

Assumption 2.2. The transfer functions in a parametric network model set are parameterized

independently.

Remark 2.1. A parametric model set Mg is a particular type of model set, and thus the notation
M may refer to a parametric model set or a model set that does not depend on a finite-dimensional
parameter. 4 model set M that does not depend on a finite-dimensional parameter is referred to

as a non-parametric model set.

2.3 NETWORK IDENTIFIABILITY

Motivated by identification procedures where different models in a model set are compared and
then an optimal one is selected, the classical identifiability concept concerns the ability to distin-

guish different models in the model set [90] such that the identification procedures can obtain a
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unique model. Following the above classical identifiability concept, global network identifiabil-
ity for dynamic networks is introduced in an identification setting in [167, 169], as a property
that reflects the ability to distinguish between network models in a network model set. There is
also another version of network identifiability called generic identifiability which is based on a
single network and its network topology [14, 69]. This concept will be discussed in Section 3.2.

Firstly, to compare different models, we define the equality of transfer matrices by following

[90]: two transfer matrices Gi(q) and G, (g) are said to be equal if
Gi(¢”) = G, ('), for almost all w.

Then identifiability is defined based on the external-to-internal mapping (MIMO system) of a
network model (2.1):

we (1) = CT(q)R(q)r(1) + CT(q)H(q)e(1), (2.6)

where

T(q) £ [I - G(g)] " (2.7)

Based on the above model, we (f) is a quasi-stationary signal with its mean as

Elwe(1)] = CT(q)R(q)r(1), (2.8)

and its covariance function as

[1]

5(1) = E[f(0)9(t — 1) 7], where v(r) £ CT(q)H(q)e (1),

and the expectation operator E is with respect to the white noise e(#). Then the z-transform of
%

the covariance function Z5( 7) leads to the spectrum C®(z)C T of ¥(t), where
®(z) £ T(z)H(z) AH(2)*T(2)*. (2.9)

The mean (2.8) and the spectrum C®(z)C" contain the statistical second-order properties
of the measured internal signals. These properties are uniquely specified by the measured we ()

and r(t). Furthermore, under certain conditions on r(f), the mean (2.8) also determines a unique

mapping CT(q)R(q).

Proposition 2.1. Ifthe power spectrum ®,(¢/*) of r(1) satisfies
®,(e/”) > 0, foralmost all w € |-, 7, (2.10)

then the mean (2.8) determines a unique mapping CT(q)R(q).
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Proof. Let F(q) = CT(q)R(q), and consider the same mean under two mappings Fi(g) and
F>(q),ie.
Fi(q)r(t) = F2(q)r(2).

This means the spectrum of F(q)r(t) is zero for almost all w, where F(q) = Fi(q) — F2(q).
Thus, it holds that .
/ F()®,(¢“)F(”)*dw = 0.
-
Combining the above equation and (2.10) shows that F(e/“) is zero for almost all w, and thus
Fi(q) = Fa(q). O

r(?) is said to be persistently exciting if (2.10) is satisfied. Under this condition, measured
signals we (#) and () lead to unique objects CT(q)R(g) and C®(z)C". Therefore, the identifi-
ability concept introduced in [169] concerns whether the above objects further lead to a unique

network model.

Definition 2.3. Given a parametric network model set Me, consider M(6y) € Me and the
following implication:

CT(qa QO)R(‘L 90) = CT(Qa HI)R((L 91)

C¥(z,60)C" = Cd(z, 6)CT } = Gii(q, 60) = Gji(q, &), (2.11)

forall M(6) € Me. Then module Gj; is globally identifiable in M from (we, r) if the implica-
tion (2.11) holds for all M(6) € M.

The above definition concerns the statistical second-order properties of the measured signals,
while higher-order properties or the full distribution are not considered, since the mean and
the spectrum are the typical objects of interest in system identification methods. The above
definition also extends trivially to multiple modules by replacing Gj; in (2.11) with the objects
of interest. If all the modules in G(g) are globally identifiable, it is said that the model set M or
the full network is globally identifiable.

When a model set is globally identifiable and if r(r) is persistently exciting, a unique model
can be found by an identification method that relies on the second-order properties of the mea-
sured signals. This uniqueness is important, for example, when the network model has a physi-
cal interpretation. However, some models, e.g. models with latent variables such as a state-space
model [132], are inherently not identifiable. In this case, one may choose to accept that a model

set is not identifiable and thus accept the non-uniqueness.

Remark 2.2. The concept in Definition 2.3 considers the identifiability of a module (transfer
function) instead of the identifiability of its parameters. Given the unique rational transfer func-
tion, the identifiability of its parameters is a classical topic and can be achieved by appropriate

parameterization of this transfer function as shown in [90, Section 4.6].
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2.4 GRAPHICAL REPRESENTATION

2.4.1 BASIC GRAPHICAL CONCEPTS

A graphical representation can be used to encode the topological information of a network
model set or a network model. Relevant graphical concepts are first introduced in this subsec-
tion.

A directed graph G is defined as G £ WV, E), where V £ W U X is a set of vertices rep-
resenting both the internal signals and the external signals, and £ C V' x V denotes a set of
directed edges between the vertices. Note that w;(f) denotes both a signal and a vertex in G, and
it is often written as w; for the simplicity of notation. In addition, this thesis mainly considers
simple graphs, i.e. £ does not contain any edge of the form (w;, w;), and there exists maximally
one directed edge from one vertex to another vertex.

In G a directed edge from w; to wj, denoted by (wi, wj), is called an zz-coming edge of w;
and an out-going edge of w;. In this case, w; is also called an #n-neighbor of wj, and wy is an out-
neighbor of w;. The out-degree of w; is the total number of out-neighbors of w;. A source is a
vertex without any in-neighbors, and likewise, a szzk is a vertex without any out-neighbors. A
(directed) path from w; to wj is a sequence of vertices and out-going edges starting from w; to w;
without repeating any vertex. If a path from w; to wj exists, wj is also said to be reachable by w;.
The length of a path is the number of edges in the path. Note that a single vertex is also regarded
as a directed path with length zero. In a path, internal vertices are the vertices excluding the
starting and the ending vertices. A (directed) cycle or loop around w; is a sequence of vertices and
out-going edges from w; to w;, in which only the starting and the ending vertices are repeated. A
directed simple graph G is connected if the underlying undirected graph, obtained by replacing all
the directed edges of G with undirected edges, is connected, i.c., in the undirected graph, there
is an undirected path between any pair of vertices.

Two directed paths are called vertex disjoint if they do not share any vertex, including the
starting and ending vertices, otherwise, they zntersect. They are internally vertex disjoint if they
do not share any internal vertex. Similarly, two sets of paths PP, and P, are said to be vertex
disjoint if every path in P is vertex disjoint with the paths in P,. Given two subsets of vertices
Vi and Vs, by, .y, denotes the maximum number of vertex disjoint paths from V; to V. A
vertex set D is called a Vi — V), disconnecting set, or equivalently a disconnecting set from V) to
V), if it intersects with all the paths from V) to V,. Note that D may also include vertices in
Vi UV,. Itis a minimum disconnecting set if it has the minimum cardinality among all V} — V),
disconnecting sets [135].

The duality between vertex disjoint paths and disconnecting sets is explained in the following

result.

Theorem 2.1 (Menger’s theorem [135]). Let Vi, Vs be two subsets of vertices in a directed graph.
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The maximum number of vertex disjoint paths from Vi to Vs equals the cardinality of a minimum

disconnecting set from Vy to Vs.

The concepts of disconnecting sets and vertex disjoint paths are further illustrated in the fol-

lowing example.

Example 2.1. Consider the directed graph in Figure 2.1, where two vertex sets Vi = {wi, w2, w3}
and Vo = {wy, ws, wo } arcindicated by blue circles. The goal is to find a set of maximum number

of vertex disjoint paths P and a minimum disconnecting set D from V), to Vs.

Figure 2.1: In this directed graph, the two red paths form a set of maximum number of vertex disjoint paths from V) to V5. Set
{w(,, W7}, i.e. the two red vertices, is a minimum V| — V), disconnecting set.

Consider the paths from wy € V) to the vertices in V. It can be found that wy only has two paths
to wy which pass through either wy or ws. These two paths are not vertex disjoint because they share
the starting vertex wi and the ending vertex wy. This shows that the paths from wi and w7 only
contribute one vertex disjoint path to P, i.e. the upper red path in Figure 2.1. Similarly, even if
there are multiple paths from {wa, w3} to {ws, wo }, all of them share the common vertex we. Thus,
these paths also contribute only one vertex disjoint path to P, i.e. the lower red path in Figure 2.1.
Based on the above observations, there are maximally two vertex disjoint paths from Vy to Vs, ie.
by, v, = 2. One choice of P is to collect path wy — ws — wy and path wy — we — Wy, L.e.
the two red paths in Figure 2.1; however, this choice is not unique.

For the minimum disconnecting set D, one choice is D = {we, w1}, i.e. the two red vertices in
Figure 2.1. It can be found that if {we, w7} is removed, there is no directed path from V, to V5.
Therefore, {we, w1} is a disconnecting set from V, toVy. In addition, the set is minimum according
to the Menger’s theorem, since its cardinality equals by, _,y,. Note that the choice for a minimum

disconnecting set may not be unique, and a different choice in this example can be {wy, we }.
The following important property of disconnecting sets will also be used [69].

Lemma 2.1. Fora directed graph and given a V\ — V), disconnecting set D, consider the division of
all the vertices V into three disjoint sets SUDU'P as follows: set S contains all the vertices reachable
by Vi without intersecting with D, and P = V \ (D U S). Then It holds that no directed edge
exists from S to P.
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The above result has an important algebraic consequence. Consider a square matrix A that
encodes the topology of a directed graph, i.e., Aj; is zero if and only if the directed edge (7, /) does
not exist. Then given a disconnecting set D from a vertex set ) to another vertex set V, in the

above directed graph, A can be permuted as

App App 0
App App Aps|, (2.12)
Asp Asp Ass

where sets P, S are formulated as in Lemma 2.1, and the submatrix App collects all the entries
in A that represent the directed edges from P to D. More importantly, there is a block zero in
(2.12) which denotes the submatrix Aps, since there is no directed edge from S to P according
to Lemma 2.1. The sparsity pattern of the permuted A in (2.12) induced by a disconnecting set

can facilitate the graphical analysis for identifiability and will be exploited in Section 4.2.2.

2.4.2 GRAPHS OF MODEL SETS AND DYNAMIC NETWORKS

Recall that in graph G, its vertices represent both the internal signals and the external signals in
a dynamic network. The directed graph G can thus be used to encode the following structural
information of amodel set M. Certain entriesin G(q), R(¢), and H(q) may have fixed values for
all models in M, based on the prior knowledge or simply on the user’s modeling assumptions.
For example, the absence of an interconnection between internal signals is represented by a fixed
0 in G(q) for all models in M; some entries in G(g) may be particularly designed controllers

that are fixed and known.
* The fixed entries in the transfer matrices are also called kzown entries;
* The entries that are not fixed are called #nknown entries.

Note that the known entries include the fixed zeros and the known non-zero entries in the ma-
trices of the models. In addition, all the network models in a network model set have the same
fixed entries.

Based on the fixed entries, a directed graph G = (V, £) associated with the model set M
satisfies that an edge exists in G if and only if the corresponding entry in G(g), R(g) and H(q)
is not fixed to be zero. For example, the directed edge from w; to w; exists if and only if Gj;(q) is
not fixed to be zero in M, and similarly, a directed edge from e; to wj exists if and only if Hﬁ(q)
is not fixed to be zero in M. In addition, the set of edges £ can be decomposed into two disjoint
subsets as £ = & U &, where & contains the edges representing the unknown entries of the

transfer matrices in M, and &, consists of the edges representing the known non-zero entries.

Example 2.2. Consider a graph of a network model set M in Figure 2.2, where there are three
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internal signals, one excitation signal r((t), and one noise signal e;(t). Therefore, M contains

network models with 3 X 3 matrix G(q), 3 X 1 matrix R(q) and 3 X 1 matrix H(q).

@Y/@

Figure 2.2: A graph of a network model set M, where the signals represented by green vertices, i.e. wy (¢), w3(¢) and r1 (1), are
measured. The double-lined edge (wz, W3) represents the known non-zero entry ng in M, while the other edges denote the
unknown entries.

Since the edge from wy to wy does not exist in the graph, module Gy2(q) in G(q) is fixed to be
zero for all the models in M. In addition, the module G3,(q), represented by the double-lined edge,
has a fixed non-zero value for all the models in M. Since the internal signals wi(t) and w3 (t) are

measured, the C matrix in (2.1b) can also be determined as

1 0 0
C= .
lO 0 1]

Similarly, the information regarding the other entries of the matrices in M can be read from

the graph. It can be found that the graph denotes a model set that contains models with the following

Structure:
wi(1)] 0 0 0] [win Ri(q) 0
Wz(l) = Gz](q) 0 0 Wz(l) + 0 l’](l)‘i’ Hg(q) 62(1),
w3 (1) Galg) Gy(q) 0] [ws(r) 0 0
wm@®] 1 0 o W‘(g)
= wa ;
W3(l)_ _0 0 1 W3(t)

where GY(q) s superscript denotes that this entry takes a fixed value over different models in M.

Note that in the graph G of a model set M, the absence of one edge leads to a stronger restric-
tion on M than the existence of one edge. For example, in Figure 2.2, while the absence of edge
(w2, wi) enforces Gi2(g) to be zero for all the models in M, the existing edge (wi, w») allows
models in M to have different values for module Gy;(g), possibly including G,1(¢g) = 0.

A parametric model set Mg is a model set obtained from parameterization, and thus the

graphical representation also applies to Mg. In Me, its unknown entries are parameterized

32



as functions of the parameters, while the known (fixed) entries, either zero or non-zero, do not

depend on the parameters because they have fixed values.

2.5 NOTATIONS AND DEFINITIONS

Some basic notations and definitions are first collected here, and these notations will be used
intensively in the identifiability study in Chapters 3, 4 and 5.
Recall the defined sets in Section 2.1. In addition, we define the following sets for a model

set M and its associated graph based on the known and unknown entries:
* Set W contains all the internal signals that have #nknown directed edges (modules) to
wj;
. )/Vl-Jr contains all the internal signals to which w; has unknown directed edges;

* Let A} include all the external signals that do not have any unknown edge to wy;

* For aset of vertices V in G, let the set V. 3 contain all the out-neighbors of the vertices in

V.

For two sets V; and Vs, V) \ V5 denotes the set substraction, i.e.
Vi \ V) e {x S Vl\x ¢ Vz}.

In our notation, the dependency of signals on ¢ is often omitted. In the proofs, the depen-
dency of transfer operators on ¢ and @1is often omitted for the simplicity of notation.

Recall from Section 2.1 that X is the set of all the external signals. A vertex w; is said to be
directly excited by a vertex x; € X if there is a directed edge from x; to w;, and w; is (Zndirectly)
excited by x; if there exists a path from x; to w;. Similarly, w; is said to be indirectly measured if
it has a path to a measured internal signal.

In addition, recall (2.6) and define

1>

Tywr(q) = T(q)R(q), X(q) [R(CI) H(Q)Landwa(q)éT(Q)X(Q)- (2.13)

Therefore, T)yx (q) denotes the mapping in (2.6) from all the external signals in X to all the
internal signals in W. Given two subsets W C Wand X C X, we use T35 (q) to represent
the mapping from the external signals in X to the internal signals in W, ie. the submatrix of
Ty x (q) whose rows and columns correspond to the elements in W and X', respectively. When
the set contains a single element, e.g. W = {w;}, Tyy 5 (q) is simply written as T,z (q).

The above notion for submatrices applies to other matrices and vectors similarly. For exam-

ple, given subsets Wy and Wi of W, G343, (9) and Ty, () denote the submatrices of G(g)
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and T(g) whose rows and columns correspond to the subsets. Similarly, we (f) denotes a sub-
vector of w(t) whose components correspond to the elements in C, i.c. the measured internal
signals.
Furthermore, given any transfer matrix or spectrum A(z), the notation A* is defined as
[SCSRAY .
A% £ lim A(z).
Z— 00
A square transfer matrix A(z) is said to be monic if A° is an identity matrix. It is said to be

minimum-phase if both this transfer matrix and its inverse are proper and stable.

The concept of the absence of algebraic loops is often used.

Definition 2.4. Given a network model set M, it is said to have no algebraic loop if there exists a

permutation matrix P such that for all models in M, PG*®PT is lower triangular.

The above definition requires a single P matrix to work for all the elements in M. Similarly,

we can also consider the absence of algebraic loops for a single network model.

2.6 CONNECTIONS TO OTHER NETWORK MODELS

2.6.1 INTRODUCTION

Several different network models have been discussed in Section 1.2; however, their connections
have not been formulated. After having the relevant background for dynamic networks in the
previous sections, we establish the connections between the dynamic network model and other
network models in Section 1.2. In particular, the VAR model, the SEM model and the Bayesian
network will be considered. Building these connections can be helpful for understanding the rel-
evant literature and extending techniques from other domains to the identification of dynamic
networks.

For simplicity, a special network model (G(q), R(q),H(q), 1, A) is considered in this sub-
section, where C = I, A € RIXL s non-singular, H(q) is diagonal and monic, and there is no
external excitation, i.e. R(g) = 0. In addition, instead of the direct connection between the
network model and the models in Section 1.2, the connection between the predictor model of
the network model and the models in Section 1.2 is established. Thus, the predictor model of
the dynamic network is first introduced [90].

Consider the j-th row of the network model

wit) =D Gilg)wi(t) + Hy(q)e;(1), (2.14)
I€T\{/}

whereZ = {1,--- ,L} and Hj(q) is the j-th entry on the main diagonal of H(g). Then it can
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be reformulated as

wi(t) = (1) + (1) (2.15)

where
S -1 -1
Wy(0) = 1= Hila) " wy(0) + Y Hy(a) ' Galg)wilr).
i€T\{j}
Since H(q) is monic, | — H;(q) ™" is strictly proper and thus the power series expansion of W(t)
is - -
i) =S hOwie -k + SN g Fwir— k), (2.16)
k=1 i€T\{j} k=0

where gj(»-k) is the k-th impulse response coefficient of H;(¢) ~'Gi(¢), and h}k) is the k-th impulse
response coefficient of [l — H;j(g) ~']. W;(t) is the so-called one-step-ahead predictor [90], since
it can predict w;(7) given the past and the present values of w;(t), and the past values of w;(z), as
shown in (2.16). Model (2.15) is referred to as a predictor network associated with the network
model (2.14).

The predictor model is used extensively in the so-called prediction-error methods (PEMs)
for identifying dynamic systems [90]. By exploiting the predictor model obtained from (2.14),
the goal of PEM:s is to find the optimal parameters such that the error between w;(f) and its
prediction W;(f) is minimized. Therefore, what matters in the end is the predictor w;(r) and
thus (2.15) of the network, while the original network model (2.14) only serves as a vehicle to
arrive at the expression for (2.15) [89]. In this section, the connections between the predictor

(2.15) and the different network models in Section 1.2 will be studied.

2.6.2 VAR MODEL

When the modules in G(g) are strictly proper, it holds that gj(o ) = 0in (2.16). Then combining

(2.15) with (2.16), for all j, into a matrix form leads to
w(t) =Y AWw(r —k) +e(2), (2.17)
k=1

where A®) contains all the k-th impulse response coefficients in (2.16) for j € Z. Based on the
above model and (1.2), it can be found that (2.15) is an infinite-order VAR model.

Therefore, if the impulse responses in (2.17) are truncated to a finite order #, all techniques
for estimating a VAR model can be applied to the estimation of (2.15). Conversely, the tech-

niques developed for estimating (2.15) with the power series expansion can also be used for a
VAR model.
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2.6.3 SEM

Recall the structural equation models (SEMs) in Section 1.2.3. In general, an SEM model con-

sists of a set of equations
xj :ﬁ(ﬂvvj)a].e {17 vL}a (218)

where P; is a subset of {x1, - - - ,x,} whose elements determine the value of x;, and v is a dis-
turbance term [113]. In addition, a directed graph Gy associated with an SEM model can be
obtained by using vertices to denote the variables in {xi, - - - ,x. } and drawing one edge from x;
tox; ifx; € P;.

Model (2.15) can be reformulated into the following SEM model:

wi(t) = fi«(Pi eit)), j€ Zandt € {1,--- N}, (2.19)

where set P;; contains the present and the past values of w;() and the past values of w;(); N
denotes the time index of the final measurement of w(t), and it is assumed that w(r) = 0 for
all < 0. Furthermore, the graph Gy associated with the above model can be obtained, where,
for example, w; (¢ — 1) and w;(r) are represented by two vertices, and the edge from w;(f — 1) to
wj(t) exists if w;(t — 1) is in P; ;. The important difference between the graph Gs and the graph
G in Section 2.4 is that a vertex in G represents a complete signal, while a vertex in Gs denotes a

time instance of the signal.

2.6.4 BAYESIAN NETWORKS

An equivalence between (2.15) and the Bayesian network can also be obtained. In the graph Gy,
let Pa; or Pa(x;) denote the set of parents of x;, i.e. the vertices that have directed edges to x;.

Then the Bayesian network is defined as follows.

Definition 2.5. Let Gg be a directed acyclic graph where each vertex denotes a random variable x;,
J€{l,---,L}. Let P denote a joint distribution over all the above random variables. A Bayesian
network is a pair (P, Gs) such that the joint distribution P can be expressed as

L

P(xi,-- ,x) = [ [ P(x|Pay).
j=l1

Then the equivalence between the SEM model and the Bayesian network can be first ex-

ploited as follows.
Lemma 2.2. If model (2.18) satisfies the following assumptions:
* the corresponding graph Gs is acyclic,
* vj are jointly independent with probability distribution P(v;),
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then (2.18) induces a joint distribution P(xy, - - - , Xr) that satisfies

L

P()Cl, e 7xL) = Hp(xj‘Paj)'
j=1

Proof. This result follows from [113, Definition 1.2.2] and [113, Theorems 1.2.7, 1.4.1]. [

The above theorem states that an SEM and its associated graph leads to a Bayesian network
if the graph is acyclic and the disturbances are independent. Since (2.15) also leads to an SEM

model (2.19), an equivalence between (2.15) and the Bayesian network can be obtained.

Theorem 2.2. Consider(2.15) fort € {1,--- , N} withw(t) = 0 fort < 1. If(2.15) also satisfies
the following conditions:

* the network model does not have any algebraic loop;

* The random variables in {e;(t)|j € Tandt € {1,--- ,N}} are mutually independent
with probability distribution P(e;(t)),

then (2.15) induces a joint distribution P({w;(t), - -, wi ()}, which satisfies

P({wi(t), -, we(0}L) = [T T] POws(0)1Palw(),

=1 j=I
where Pa(w;(t)) contains the parents of w;(t) in the graph Gs associated with (2.19).

Proof. We only need to prove that (2.19) satisfies the conditions in Lemma 2.2.

To prove that G is acyclic, we consider each subgraph G; of Gg independently, where G, con-
tains only the vertices of Gg with time instance f and their corresponding edges. Since directed
edges can only point from the past to the present, no cycle in G can contain both vertices in G,
and vertices in G;, and thus cycles can only exist within the subgraph G,, for some ¢. In addition,
the graphical structure of G, is determined by the sparsity pattern of G*°, based on (2.16). Since
G can be permuted to be lower triangular, G; must be acyclic for all #, which means G is also
acyclic. Finally, as ej(t) is independent over j and ¢, all the conditions in Lemma 2.2 are satisfied,

which concludes the proof. O

The above theorem shows that the predictor network (2.15) induces a Bayesian network un-
der certain conditions. In addition, the absence of algebraic loops in a network model also means
that the associated graph Gs is acyclic, where each vertex denotes one time instance of a signal
instead of a complete signal as in the graph G introduced in Section 2.4. When the graph Gg is
“folded” such that each vertex represents a complete signal instead, the obtained graph can still

contain cycles.
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If (2.15) is parameterized with a parameter vector 6, Theorem 2.2 has an important applica-
tion when the maximum likelihood estimator of (2.15) is considered. In this case, Theorem 2.2

shows that the log-likelihood function
log P({wi(1), - -+, w()}}1] 6)

can be further decomposed into independent terms, which simplifies the maximum likelihood

estimation problem significantly.

2.7 CONCLUSIONS

The basic background for linear dynamic networks has been introduced in this chapter. Com-
pared to the classical MIMO model which considers the mapping from the input to the out-
put, the network model further captures the causal relationship between the output signals.
When a set of network models is considered for identification, network identifiability is an im-
portant property ensuring that different network models in the set can be distinguished given
the stochastic properties of the measured signals. Based on the identifiability concept and the
topological information of a model set, graphical conditions will be investigated in the coming
chapters to verify the identifiability of a model set.

Finally, connections between the predictor model of a dynamic network and network models
from other domains have been studied. It is shown that under some conditions, the predictor
model induces a VAR model, an SEM model, or a Bayesian network. This relation allows for the
possible extensions of the estimation techniques for other network models to the identification

problems in dynamic networks.
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People clap hands so glad, laughing to say we’ve mad. What if we're free.
Or in high glee?

Kezhuang Liu (Song dynasty); Translated by Yuanchong Xu

Identifiability with full measurement:

Analysis

3.1 INTRODUCTION

In this chapter, graph-based conditions for the analysis of network identifiability are investi-
gated in the situation where all the internal signals are measured. In the literature, there are
three notions of network identifiability, namely, global identifiability in Definition 2.3 that re-
quires all the models to be distinguishable from the other models in a model set [157, 167, 169]
*; generic identifiability [14, 69], which means that almost all models can be distinguished from
the other models; and generic local identifiability that requires models to be distinguishable
from other models in a neighborhood [83]. It has been shown in [14, 69] that by consider-
ing generic identifiability, the algebraic conditions for identifiability can be reformulated into
path-based conditions on the graph of the network models, which largely simplifies the analy-
sis. Note that generic local identifiability is a weaker notion than generic identifiability, and its
graph-theoretical characterization remains an open question. In this thesis, we focus on global

identifiability and generic identifiability of dynamic networks.

The material of this chapter is partly based on the results in [140, 141].
“There are actually two versions of global identifiability, reflecting whether either one particular model in the set can
be distinguished or all models in the set [169].
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Network identifiability is typically dependent on several structural properties of the model
set, such as the network topology, the modeled correlation structure of process noises, the pres-
ence and location of external excitation signals, and the availability of measured internal signals.
Conditions for network identifiability have been analyzed for different problem settings. In
[14, 69, 157], all internal signals are excited by external excitation signals, while only a subset of
internal signals is measured. In contrast, the analysis in [169, 171] assumes that all internal sig-
nals are measured, while a subset of them is excited. Recent contributions [13, 83] also address
the combined situation.

In this chapter our objective is to derive path-based conditions for generic identifiability of
a subset of modules (a subnetwork) in the network, while we assume all the internal signals in
the network to be available for measurement, i.e. C = [in (2.1) and thus (2.1b) is omitted.
The results are presented in [140] and will serve as a foundation for the graphical identifiability
analysis and synthesis in Chapters 4 and S.

To analyze this problem, we start with the concept of generic identifiability as presented in
[14, 69], since this allows for attractive graphical conditions. However, this conceptin [14, 69] is
defined as a property of a network model, while in the conventional system identification theory,
identifiability is defined as a property of a model set, and then identification methods are imple-
mented to compare models in the set and then select the optimal one. In line with the global
identifiability concept in Definition 2.3 from [169], a different generic identifiability concept
was presented in [171] based on a parametric model set, in which models can be distinguished
from other models with the parameter value in a prescribed parameter space excluding a sub-
set with measure zero. However, the notion of measure zero is defined on a finite-dimensional
space [112], and thus the generic identifiability concept in [14, 69] is essentially limited to finite-
dimensional parameters. This limitation becomes an issue as infinite-dimensional parameters are
required for formulating the necessary conditions for the model-set-based generic identifiability.

This issue is addressed in this chapter by reconsidering the notion of generic identifiability
defined in a topological space, where the genericity is defined on the basis of an open and dense
subset in the topological space. This new approach allows us to consider models with infinite-
dimensional parameters so that sufficient and necessary graphical conditions for the model-set-
based generic identifiability can be derived. Furthermore, compared to the original concept
of generic identifiability from [14], the following attractive features are incorporated into the
model-set-based generic identifiability: (a) the effect of unmeasured disturbance signals in the
network is considered; (b) modules in the network that are a priori known to the user and thus
do not need to be identified are incorporated.

The chapter proceeds as follows. After introducing basic notations and definitions in Sec-
tion 2.5, the existing concepts of generic identifiability and their limitations are discussed in
Section 3.2, which motivates a different notion of generic identifiability in Section 3.3. Then

algebraic conditions and path-based conditions are developed in Section 3.4 and Section 3.5,
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respectively. This chapter is concluded in Section 3.6, and some of the proofs are collected in Sec-
tion 3.7.

3.2 EXISTING CONCEPTS OF GENERIC IDENTIFIABILITY AND

THEIR LIMITATIONS

The concept of generic identifiability has been exploited in [7] for multivariate autoregressive
models and was first introduced in [14, 69] for dynamic networks in the setting where all the
internal signals are excited. Here, for consistency of the presentation, we reinterpret the concept
from [14, 69] in a dual setting where all the internal signals are measured. Given a directed graph
with W as the vertex set, a network matrix G(g) is said to be consistent with this graph if the
absence of the directed edge from w; to w; implies Gj;(q) = 0. Conversely, a graph is associated
with G(q) if Gji(q) # Oimplies thatan edge from w; and w; exists. Let G°(g) denote a particular
network matrix. Then the following definition of generic identifiability is directly obtained from
[69, Definition 1].

Definition 3.1. A network matrix G°(q) is generically identifiable from the set of excitation
signals R if for any rational transfer matrix parameterization G(q, 0) consistent with the directed

graph associated with G°(q), it holds that
1 - G(q,0)]"'R(q) = [l - G(9))'R(q) = G(q. 6) = G(q), (3.1)

for almost all 0in R", where G(q) is any network matrix consistent with the graph.

The above concept is to distinguish G(g) from almost all G(g, 6) consistent with the un-
derlying graph, and it extends trivially to the single module case, where G;(g, 6) and G;;(g) are
considered instead in the right-hand side (RHS) of (3.1). The notion of almost all §in Defini-
tion 3.1 refers to all O except a set of measure zero in R”. Recall the mapping Ty v (¢) defined
in (2.13) and its submatrices. Then for the concept in Definition 3.1, a sufficient and necessary

condition for generic identifiability can be obtained, based on the proof of [69, Theorem V.1].

Corollary 3.1. Consider any subset W; C W, GJ(')VVj (q) is generically identifiable if and only
if the following two conditions hold:

rank [Ty, (¢, 0)] = W, and

rank[TW;R(q, 6)] = rank[Tyy,% (¢, 0)] + rank[T(ij \ij(c], 9)],

for almost all 8in R".

The concept of generic identifiability in Definition 3.1 is essentially based on the graph in-

duced by the matrix G°(g). This concept is not defined on a particular parametric model set
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like Definition 2.3, and instead, it concerns all possible parametric model sets with the same
topology. In addition, if we consider a particular parameterization G(g, 6) instead of any pa-
rameterization as stated in Definition 3.1, then (3.1) will have an asymmetry when comparing
G(q, 0) and G(g), because G(g) does not depend on #and thus may not belong to the con-
sidered parametric model set as G(g, ). This asymmetry in the definition is in contrast to the
typical application of the identifiability concept in the identification procedure, where models
from the same parametric model set are compared.

Furthermore, Definition 3.1 concerns only the mapping [I— G(g)] 'R(q) from r(f) to w(t),
while the information regarding the noise signals, i.e. the power spectrum of the noises as consid-
ered in Definition 2.3, is notincorporated. The noise information is important in many practical
situations, e.g., in [95, 156] where the data is collected without the user’s intervention and thus
does not contain any r signal.

Due to the above limitations, we consider an alternative concept of generic identifiability
from [171] which is obtained by combining Definition 2.3 and the genericity concept from
[14, 69]. In addition, the concept in [171] is slightly reformulated here to incorporate more

explicitly the genericity notion from [14, 69].

Definition 3.2. Given a parametric network model set Me, consider M(6y) € Me and the
following implication:

b(z,600) = P(z, 6) } = Gji(q’ bo) = Gﬁ(‘]v &), (3.3)

Jforall 6, € O. Then Gji(q, 0) is generically identifiable from (w, r) if the implication (3.3) bolds
for almost all Gy € ©.

Compared to Definition 3.1, Definition 3.2 defines model-set-based generic identifiability
as a property of a parametric model set Mg. Moreover, the noise spectrum ®(z) in (2.9) that
encodes the second moment of the measured signal w(?) is included in Definition 3.2 as a basis
for the identifiability analysis. Note that the original formulation of Definition 3.2 in [171]
concerns genericity in the model space, i.e. for almost all M(6y) € M instead of for almost all
6o in the parameter space as stated in Definition 3.2. The genericity notion in the model space
requires a different definition from the measure zero in the parameter space, since the concept
of measure zero is not defined for the infinite-dimensional model space [112]. However, this
genericity notion in model space is not specified in [171]. In addition, the genericity notion, that
is actually used in the results of [171], is in the parameter space, as shown in [171, Corollary 2].
Therefore, we have reformulated the original definition in [171] into Definition 3.2 where the
genericity notion in the parameter space is considered.

To exploit spectrum ®(z) for the identifiability analysis, we need to specify the noise model

(H(z), A) and thus the particular spectral factorization method for ®,(z) in (2.2). Recall that
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®,(z) has rank p < L, and the following noise model is considered in [169]:
Assumption 3.1. The noise model of all elements in M satisfies that

* H(q) € R(q)"*P is proper, stable, full rank, and is structured such that its wpper p X p

block matrix is minimum-phase and monic;
* A € RP*P is real and positive definite.

The above choice of noise model is rather general, since any ®,(z) admits a spectral factoriza-
tion (2.2) with H(g) and A satisfying the properties in Assumption 3.1 [169, Lemma 1]. Then
with the following mild assumption, ®(z) in Definition 3.2 can be exploited such that (3.3) is
simplified.

Assumption 3.2. Model set M satisfies at least one of the following two conditions:
(a) G(q) matrices of the models in M are strictly proper;
(b) M has no algebraic loop, and 7 is diagonal for all models in M.

Then with Assumption 3.2, the following result can be obtained.

Proposition 3.1 ([169]). Given a network model set M that satisfies Assumptions 3.1 and 3.2,
implication (3.3) is equivalently formulated as

Twx(q, ) = Twx(q, 6) = Gji(q, ) = Gji(q, ),
forall 6, € ©.

The attractive feature of the above result is that Tyyx (g, 6) can now be taken as a starting
point for analyzing identifiability. Recall the set &} defined in Section 2.5, and then an identifi-
ability result similar to Corollary 3.1 can be obtained, whose proof is analogous to the proof of
[69, Theorem V.1] and thus omitted.

Lemma 3.1. Consider the notion of generic identifiability in Definition 3.2 and any subset ij -
Wi~ Let Mo be a parametric model set satisfying Assumptions 3.1 and 3.2. Then Gy, (q) is
generically identifiable in Me from (w, r) if

rank([Tyy, x (¢, 0)] = (W, and (3.42)
rank[TW/; (4, 0)] =rank[Ty;, x (g, 0)] + rank[T(Wf\w/)&_(q, 0)] (3.4b)

hold for almost all 6y € ©.
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Note that the mappings from both 7 and e, i.e. the vertices in A}, to ij are considered in
Lemma 3.1, which provides a more relaxed condition for generic identifiability than Corol-
lary 3.1. This is achieved by exploiting the spectrum ®(z) in Definition 3.2 under Assump-
tions 3.1 and 3.2. The incorporation of the noise information is also of practical importance,
since in many cases no measured r signal is available, e.g., when the data is observational and col-
lected without the user’s intervention as considered in [96, 138, 156]. However, Lemma 3.1 only
provides a sufficient condition, in contrast to the necessary and sufficient condition in Corol-
lary 3.1. The generic identifiability concept in Definition 3.2 leads to an issue when the necessity
is considered in Lemma 3.1, as discussed as follows.

To verify the necessity of (3.4) in Lemma 3.1, we need to show that there exists a different
network model M, which belongs to Mg and is not distinguishable from M(6;), when (3.4) are
notsatisfied for 6. An additional assumption is then required such that M, is an element of Mg.
This extra assumption considered in [169, Theorem 2] is to make set Mg sufficiently large, i.c.,
every parameterized transfer function in Mg covers all possible transfer functions. However,
to satisfy this assumption, the dimension of 6 should approach infinity, which contradicts the
concept of genericity from [69] in both Definitions 3.1 and 3.2, where the definition of measure
zero is restricted to finite-dimensional parameters [112]. Therefore, the necessity in Lemma 3.1
cannot be achieved by the notion of genericity in [69] and parametric model sets Mg.

Since the necessity of the identifiability conditions requires an infinite dimensional param-
eter, we need to analyze identifiability in parametric model sets and in non-parametric model
sets separately. For the non-parametric model sets, in contrast to Definitions 3.1 and 3.2, we
introduce a different notion of genericity in this chapter such that the notion is not limited to
finite-dimensional parameters. More importantly, with the above notion, we will show that
a sufficient and necessary condition for the model-set-based identifiability can be obtained for
non-parametric model sets. On the other hand, since parametric model sets depend on finite-
dimensional parameters, we will show that only sufficient conditions for the model-set-based
identifiability can be obtained for parametric model sets. We will also summarize the above re-
sults to obtain conditions that are valid for generic identifiability in both parametric model sets

and non-parametric model sets.

3.3 GENERIC IDENTIFIABILITY: REVISIT

The limitation of the generic identifiability concept in Definition 3.2 is mainly due to the finite-
dimensional parameter space, such that the necessity in Lemma 3.1 cannot be achieved. There-
fore, we consider a different genericity notion in a topological space for non-parametric model
sets [148].

This genericity notion is defined based on the concept of gpen and dense sets [7, 130]. Con-

sider a metric space (A, d), where A is a set and d is a metric function. An gpen bail of center
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xo € Aand radius r > 0, where r is a real number, is defined as
B(xo,r) £ {x € A|d(x,x0) < r}.

Then a subset A; C A s said to be gpen, if for any xg € A,, there exists a r > 0 such that
B(xo,7) C Aj. Therefore, the openness reflects the robustness of the subset, such that a small
perturbation of its element still leads to an element in the set. Furthermore, A; is said to be dense
in the metric space A if every open ball of A contains an element in A;. The denseness shows
that A; is universal, i.e., an element in A either belongs to Aj, or an arbitrarily small perturbation
of the element can lead to an element in A;.

Then the following notion of genericity and “almost all” is considered for non-parametric

model sets.

Definition 3.3. Given a metric space (A, d), a property is said ro hold generically in A, or bold
for almost all points in A, if there exists an open and dense subset A in the metric space such that

all points in A bave the property.

To define generic identifiability based on the above genericity notion, we consider a metric
space (M, d) with a network model set M and its metric function d(M,, M;), where for any
two models M and M, in M, the metric d(M;, M) is defined to be equal

1(11G1(2) = Ga(2)l|oos [[R1(2) = Ra(2) oo 1H1(2) — Ha(2) oo, | A1 = Aclloc) 1,

where || - ||; and || - ||oo denote /;-norm of a vector and the Ho norm of a transfer matrix,
respectively. Note that the C matrix does not appear in the definition of the metric as all the
models in M have the same C matrix, as defined in Definition 2.1. For simplicity, we use M
without the metric d to represent the metric space throughout this thesis. Then we introduce
the following definition of generic identifiability by considering the metric space M, rather than

the parameter space of Mg.

Definition 3.4. Given a non-parametric network model set M, consider My € M and the fol-
lowing implication: For all M, € M,

CTy(q)R(q) = CTi(q)Ri(q)

Cdo(z)CT = Cdi(z)CT } = Gjio(q) = Gjia(q), (3.5)

where Gjio(q) and Gj; 1(q) denote the module Gj;(q) in Mo and M, respectively. Then Gj;(q)
is generically identifiable from (we, r) if the implication (3.5) bolds for almost all My € M, or
equivalently, for all My in an open and dense subset of M.

The above definition considers the non-parametric model sets that are not limited to finite-

dimensional parameters. Even if we consider the case where C = Iin this chapter, Definition 3.4
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is formulated in a general form by incorporating the C matrix. With the new concepts, sufficient

and necessary conditions for generic identifiability will be developed.

Remark 3.1. The concept of generic identifiability in Definition 3.4 also extends trivially to a
parametric model set M. In this case, Gji(q, 0) is generically identifiable if the implication (3.3)
holds for almost all 6y € ©. For the notion of almost all in the parameter space, we can consider

either all By € O except a set of Lebesgue measure zero or all 6y in an open and dense subset of ©.

Remark 3.2. Definition 3.4 also extends trivially to global identifiability: G;i(q) is globally iden-
tifiable from (we, r) if the implication (3.5) bolds for all My € M.

When C = I, the noise spectrum ®(z) in Definition 3.4 can be exploited analogously as
in Proposition 3.1 under Assumptions 3.1 and 3.2. Therefore, instead of T(q)R(q) and ®(z)
in Definition 3.4, the mapping 7y x (¢) can be taken as a starting point for analyzing generic

identifiability in the sense of Definition 3.4.

Corollary 3.2. Consider a network model set M that satisfies Assumptions 3.1, 3.2, and C = 1.
Then implication (3.5) is equivalently formulated as for all My € M,

Twx0(q) = Twa1(q) = Giio(q) = Giia(q)-

3.4 ALGEBRAIC CONDITIONS

Sufficient conditions for the generic identifiability of modules in a parametric model set, in the
sense of Remark 3.1, have been presented in Lemma 3.1. When the genericity notion based
on open and dense subsets is concerned, we only need to interpret the notion of almost all in
Lemma 3.1 based on open and dense sets. However, as discussed in Section 3.2, the necessity
of (3.4) in Lemma 3.1 requires an additional assumption, i.e. every entry in the model set cov-
ers all possible transfer functions. This assumption requires an infinite-dimensional parameter,
and thus we need to analyze the necessity for non-parametric model sets. In addition, the above
assumption makes the model set unnecessarily large, and thus we will also develop a less conser-
vative condition as follows.

To introduce this condition, we first define a new model set associated with M.

Definition 3.5. Given a non-parametric model set M, M associated with M is a set that con-

tains all the network models such that:
o M bas the same fixed entries as in M;

* My satisfies Assumption 3.1 if M satisfies Assumption 3.1;
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* M has the same feedthrough structure as M if M satisfies Assumption 3.2, i.e., (1) G(q) of
all the models in M is strictly proper if M satisfies Assumption 3.2(a), and (iz) if M satis-
fies Assumption 3.2(b), Mo and M satisfy Assumption 3.2(b) under the same permutation

matrix as described in Definition 2.4.

The above construction of M means that M) is the largest model set that shares the same
properties, i.e. the same fixed entries and feedthrough structure, with M. With the set M, we

introduce the following topological condition on M.

Assumption 3.3. Consider a non-parametric model set M and its associated Moy, M is a non-

empty open subset of M.

Note that the rank condition in Lemma 3.1 can only be shown as a sufficient condition for
parametric model sets and generic identifiability in the sense of Remark 3.1. This sufficient con-
dition also extends trivially to non-parametric model sets and the generic identifiability concept
in Definition 3.4. More importantly, we can show that the rank condition is necessary by consid-
ering non-parametric model sets under Assumption 3.3 and the generic identifiability concept

in Definition 3.4.
Theorem 3.1. Let M be a non-parametric model set satisfying Assumptions 3.1 and 3.2, and
consider any subset W; C W, Then Gy, (q) is generically identifiable in M from (w,r) if
rank [Ty x (9)] = W, and (3.62)
rank[TV\,;Xj(q)] = rank[Tyy, x (¢)] + rank[T(W/_f\ij(q)] (3.6b)
hold for almost all M € M. If M additionally satisfies Assumption 3.3, the above rank conditions
are also necessary for the generic identifiability of Gy, (q).

The proof of the above theorem is presented in Section 3.7.

We have obtained rank conditions for generic identifiability in parametric model sets as shown
in Lemma 3.1 and in non-parametric model sets as shown in Theorem 3.1. While the rank tests
in the above results require computing the inverse of I — G(g), these tests can be further simpli-

fied without the need to invert I — G(g).

Lemma 3.2. Consider a dynamic network and any subsets WCWand X C X. Define the
matrix FOV, X) as

FOV, ®) 2 [(G(a) = Dwovowy X (@)] (37)

Then it bolds that
rank[Tyy % (q)] = rank[FOV, X)] + |W| — L, (3.8)

where L is the total number of internal signals.
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Proof. Recall that Ty, 3 = C(I — G)™'X, where X = Xy, 5 and C is a selection matrix that
extracts the rows of (I — G) ! corresponding to W. Define

. |G-1 X
_ , (3.9)
c 0
then according to [154], we have
- I o[ -1 0 I (G-D7'X
~lcG-nTt 1| 0o cu-6)"'x||o I '

According to the above equation, rank(F) = rank(7yy ) + L. Based on (3.7) and (3.9), F
is obtained from F by removing the columns in F that correspond to the nonzero entries of C,
and these columns are linearly independent in F' due to the structure of C. Then it follows that
rank(F) = rank(F) — |[W)|, which proves the result. O

Based on (3.8), the rank conditions in Theorem 3.1 can be reformulated straightforwardly as

follows.

Proposition 3.2. Consider a non-parametric network model set and the matrix F defined in
(3.7). The conditions (3.6) in Theorem 3.1 are equivalently reformulated as FON;, X;) is full row

rank and
rank[F(W,", )] = rank[F(W), )] + rank[F(W,” \ W, )] L.

foralmost all M € M.

A similar result to the above one can be obtained for parametric model sets, by combining
(3.4) and (3.8). Thus, efficient rank tests for identifiability can be conducted without the need
to invert I — G(gq).

3.5 PATH-BASED CONDITIONS

3.5.1 PATH-BASED CONDITIONS FOR NON-PARAMETRIC MODEL SETS

Itis attractive to derive graph-based conditions for identifiability when considering complex net-
works, since these conditions can be tested efficiently by inspecting the network topology rather
than analyzing the dynamics of the network. Here, we first derive path-based conditions for
non-parametric model sets and the concept of generic identifiability in Definition 3.4. In this

setting, we are able to derive necessary and sufficient path-based conditions.
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As shown in [14, 69], when a parametric model set is considered as in Definition 3.2, path-
based conditions can be obtained from Lemma 3.1 by using the following path-rank relationship

[14, 69]: for all Hexcept a set of measure zero, it holds that

by = rank[Tyy % (g, 0)], (3.10)

where b 4_, 3 denotes the maximum number of vertex disjoint paths from X to W in the graph
associated with the parametric model set. Equation (3.10) is an attractive result since it shows
opportunities to conduct the rank tests in the identifiability conditions, e.g. the ones in Theo-
rem 3.1, in a graphical way.

However, (3.10) only holds when finite-dimensional models are considered since this result
is based on the property of analytic functions defined on finite-dimensional spaces, as shown in
the proof of [69, Lemma V.2] and [102]. In addition, (3.10) has been derived for the particular
situation where X(q) = 1, and there is no non-zero fixed/known modules in the model set.

The issues caused by known transfer functions and non-parametric models are explained in

the following example.

Example 3.1. Firstly, we recall the path-rank relation (3.10) from [14, 69] for parametric model
sets. Consider two parametric network model sets whose graphs are indicated in Fig. 3.1, where the
model set in (b) contains known non-gero modules, indicated by the double-lined arrows. In addi-

tion, assume Ri(q) = Roo(q) = 110 match the setting in [14, 69] such that (3.10) is applicable.

Figure 3.1: Two network model sets where (b) contains known modules (double-lined edges) while (a) has only unknown modules.

Then for the model set in Fig. 3.1(a), it holds by, 1~ {wywiy = 2 t.e. there exist maximally
two paths, e.g., 1\ — Wi — W3 and ry — Wy — W, that are vertex disjoint. According to (3.10),
this implies that

rank[T{W37W4}{r1,rz}(CIﬂ 9)} =2,
for all O except a set of measure zero. This can also be seen from
det[T{W3,W4}{r1,r2}(qv 9)] = G31(Q7 0)G42(q’ 9) - G4I(CI7 8)G32(Qa 0) (3‘11)
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As each module is an analytic function of independent parameters, the determinant is a non-
constant analytic function of 0 and thus only vanishes on a set of measure zero. This matches with
(3.10) that by, r,y— s ey = 10K T 03 1,3 (g, 0)] = 2 for almost all 6,

However, Ty, w,\{r,}(q, 0) may not be full rank in the situation of Fig. 3.1(b) if the known
modules G3(q), G%(q), G%(q), G% (q) take values such that

Ggl(‘])ng(Q) - Ggl(Q)ng(Q) =0. (3.12)

Then det[T(yy, vy {n,r23 (@5 )] = O for all parameter values, and thus the path-rank relation in
(3.10) fadls.

In addition, if Fig. 3.1(a) denotes a non-parametric model set instead, (3.11) is not a function
of a finite-dimensional parameter, and thus the reasoning in (3.11) based on parametric model

sets with a finite-dimensional parameter does not apply.

As shown in Example 3.1, the presence of known transfer functions may cause equality in
(3.10) to fail. To circumvent this, an additional condition is introduced based on the concept of

structural rank.

Definition 3.6 ([145]). The structural rank of a matrix is the maximum rank of all matrices
with the same nongero pattern. A matrix bhas full structural rank if it can be permuted so that the

diagonal has no zero entries.

The property of structural full rank depends solely on the sparsity pattern of the matrix and
does not depend on the numerical values of the entries. In order to characterize and exclude
the situations caused by fixed modules as presented in Example 3.1, we introduce the following

regularity condition on the known entries.

Assumption 3.4. In model set M, the rank of any submatrix of |G(q) — 1X(q)), that contains

only known entries, is equal to its structural rank.

The above assumption prevents the fixed/known modules in the model set from inducing a

loss of generic rank. For example, recall (3.12) where the mapping

Gii(g) G%(q)

Ts iy {nm} (@) = ’
B Ggl(CI) ng(‘])

is singular even if it has a full structural rank, and this singular mapping causes the path-rank
relationship in (3.10) to fail as discussed in Example 3.1. However, since Ty, ,}{r,}(q) is
a submatrix of [G(q) — IX(q)], Assumption 3.4 prevents the situation in (3.12) and thus the
mapping (. w,}{n,} (¢) will always be full rank under this assumption.

With Assumption 3.4 and then asa first step to obtain the path-rank relation for non-parametric

model sets with fixed entries, the following result can be formulated.
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Lemma 3.3. Consider a non-parametric model set M that satisfies Assumption 3.3 and 3.4. Then
forany subsets W CW and X C X, Ty, 5(q) is full rank for almost all M € M if and only if
FOW, X), as defined in (3.7), bas full structural rank.

The proof of Lemma 3.3 is presented in Section 3.7, where the instrumental Lemma 3.7
plays an important role. This result suggests that testing the generic rank of T, 5 (¢) does not
require to check the numerical values of the network matrices, while only the sparsity pattern of
F(W, X)) needs to be investigated. Then due to the connection between the graph of a model set
and Fs sparsity pattern, this result allows us to formulate the equivalence between generic rank

and vertex disjoint paths that also applies to non-parametric model sets with known modules.

Theorem 3.2. Consider a non-parametric model set M that satisfies Assumptions 3.3 and 3.4.
Then for any subsets W C W and X C X, the transfer matrix Ty, 5 (q) satisfies

bx_yy = rank[T\3 5 (q)] for almost all M € M.

Proof- With Lemma 3.3, the proof of this theorem is then analogous to the proof of Proposi-
tion V.1in [69]: For rank(Tyy ) = b5_,» generically, consider a subgraph of the network
containing all the vertices but only the edges of the paths from a set of maximum number ver-
tex disjoint paths from XtoW. Let X; € X and W, € W denote the starting and ending
vertices of the vertex disjoint paths, respectively. The obtained subgraph’s stucture can then be
encoded by matrices A and B with only zeros and ones, where Aj; = 1and By, = 1if and only
if Gj; and X}, denote the edges in the subgraph, respectively. Then following the same analysis
of Proposition V.1 in [69], we can show that C(I — A) ')y 5 is a permutation matrix and
thus has full rank that equals b §_, 3, where C is a binary matrix that extracts rows of (I — A) ™!

corresponding to X,. Then following Lemma 3.2 similarly, it holds that

(A= Dworvvm sza}

is full rank, and thus FOA}, &}) defined in (3.7) is structural full rank. Then based on Lemma 3.3,
T3, %, is generically full rank that equals b 3 _, 3, and thus rank(Ty3, v ) > by _,yy generically.
For rank(Tyy %) < bp_,yy generically, a minimum X — W disconnecting set can be con-
sidered as in [69], which leads to permuted network matrices with block zeros (as also explored
later in (4.10)). Then the proof can be achieved similarly as in [69]. Note that [69] requires its
Lemma V.2 to ensure the invertibility of certain submatrix I — Gy,y3,, which is guaranteed by

Assumption 2.1(b) in this work and thus the lemma is not needed. O

By combining Theorem 3.1 and Theorem 3.2, we can now formulate the path-based condi-

tion for generic identifiability, that follows immediately from the previous results.
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Theorem 3.3. Consider a non-parametric model set M that satisfies Assumptions 3.1, 3.2, 3.3
and 3.4, and let W be any subset of W;~. Then the modules in Gy, (q) aregenerically identifiable
in M from (w, r) if and only if the following conditions bold for the graph associated with M:

by, = W, and (3.13a)

bX_,-—>ij = b?C}HW' + bX_,-—>Wj* \W;* (3.13b)

In the above theorem, condition (3.13a) requires that all the inputs of the target modules
are excited by external signals through vertex disjoint paths. In addition, (3.13b) ensures that
the excitation signals for the inputs of interest W; and the other inputs Wi\ W of wj are
independent.

Similar to [69], generic identifiability can be analyzed by inspecting path-based properties
of G only. Given G, standard graphical algorithms are available for computing the maximum
number of vertex disjoint paths [135]. Note that the conditions (3.13) are similar to the ones in
[69], but now applied to a different situation. Besides the handling of fixed (known) modules in
the model set, the result is obtained for the notion of generic identifiability in Definition 3.4 and
more importantly, the non-parametric model sets that are not limited to a finite-dimensional pa-
rameter space. In addition, the set &} contains both measured excitation signals and unmeasured
noise signals, which is in contrast to [69] where only measured excitation signals are considered.
Thus, to satisty the graphical conditions in Theorem 3.3, the noises can compensate for a pos-
sible lack of excitation signals, which significantly relaxes the requirement on the number of

measured excitation signals for generic identifiability.

3.5.2 PATH-BASED CONDITIONS FOR PARAMETRIC MODEL SETS

As shown in [69], the path-rank relation (3.10) can also lead to a path-based condition similar
to Theorem 3.3 for a parametric model set with the corresponding identifiability concept in
Remark 3.1. This result in [69] concerns the genericity notion based on the concept of measure
zero and does not take into account the prior known modules in the network, as illustrated in
Example 3.1. Therefore, we extend (3.10) from [69] to incorporate the genericity concept based
on open dense sets and the prior known modules in the parametric model set by making use of

Assumption 3.4.

Proposition 3.3. Consider a parametric model set Meg that satisfies Assumptions 2.2 and 3.4,
any subsets W C W and X C X. The transfer matrix Tyy 5 (q, 0) satisfies

bx_yy = rank[Tyy 5 (g, 0)] forall 6 € © C O, (3.14)

where set © satisfies the following properties:

1 Oisan open and dense subset of ® and
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2. @\ O has Lebesgue measure zero.

Proof. The rank-path relationship with property (2) follows analogously from [69] and the
proof of Theorem 3.2 to deal with the prior known entries by exploiting Assumption 3.4. The
main tool in [69] is based on the openness and connectedness of ®, and the property of the zero
set of complex analytic functions [64, Corollary 10].

To prove the result with property 1, let C; C C denote the complex region outside of the
unit circle, and let ® denote the set of parameters such that det[F(z, 6)] = 0 forallz € C;.
Then we only need to modify Lemma 3.7 by proving that if det[F(z, 8)] is not constant zero, it
becomes zero (as a function of z) only for a closed and nowhere dense subset of ®, and then the
result follows similarly as the proofs of Lemma 3.3 and Theorem 3.2. The above proof can be
achieved by contradiction as follows. Assuming that @ is not a closed nowhere dense set, then
© must contain a limit point of ®. As det[F(z, )] is a complex analytic function in C; x ©,
it holds that det[F(z, 8)] = O forall (z,0) € C; x @ by the identity theorem [2] and the
openness and connectedness of ®, which contradict that it is not constant zero. This concludes
that det[F(z, 0)] is zero (as a function of z) only for a closed and nowhere dense subset of ® if it

is not constant zero, and thus @ = © \ Ois open and dense in ©. O

It can be found that the path-rank relation in (3.14) holds for both the genericity notion based
on Lebesgue measure and the notion based on open and dense sets. In addition, by combining
Lemma 3.1 and Proposition 3.3, the path-based condition in Theorem 3.4 can be obtained as a
sufficient condition for the concept of generic identifiability in Remark 3.1 for Mg, with either

the genericity notion based on the measure zero or the one based on open dense sets.

Corollary 3.3. Consider a parametric model set Mg that satisfies Assumptions 2.2, 3.1, 3.2 and
3.4, module G;;(q) is generically identifiable in Me from (w, r) if (3.13) bold for the graph asso-
ciated with Me.

However, the necessity in the above result cannot be achieved since Assumption 3.3 is still

required, leading to an infinite-dimensional parameter and thus a non-parametric model set.

3.5.3 PATH-BASED CONDITIONS: SUMMARY

Since the path-based conditions (3.13) are sufficient for the generic identifiability of modules in
both non-parametric model sets, as shown in Theorem 3.3, and parametric model sets, as shown
in Corollary 3.3, we will merge the above graphical results to obtain a more compact result that
is valid for both parametric and non-parametric model sets.

Firstly, we summarize the different assumptions in Theorem 3.3 and Corollary 3.3 on para-
metric and non-parametric model sets into a single assumption. Recall from Remark 2.1 thata

model set M may refer to either a non-parametric model set or a parametric model set.

Assumption 3.5. Given a network model set M,
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(a) if M is a non-parametric model set, it satisfies Assumption 3.3;
(6) If M is a parametric model set, it satisfies Assumptions 2.2.

The above different assumptions are required because the identifiability analysis of the para-
metric model sets lies in the parameter space, while the analysis of the non-parametric model
sets depends on the model space. Then Theorem 3.3 for non-parametric model sets and Corol-

lary 3.3 for parametric model sets can be summarized into a more compact result.

Theorem 3.4. Consider a model set M that satisfies Assumptions 3.1, 3.2, 3.4 and 3.5, and let
W be any subset of W, Then the modules in Gy, (q) are gencrically identifiable in M from
(w, r) if the following conditions hold for the graph associated with M:

b w, = W), and (3.15a)

bX,-ﬂij = bX,HVV, + b)(jﬂwj’ \W; (3.15b)

If M is additionally a non-parametric model set, the above conditions are also necessary for the
generic identifiability of Gy, (q).

The above result applies to both parametric and non-parametric model sets, where the neces-
sity of the path-based conditions can be achieved when a non-parametric model set, that satisfies
Assumption 3.3, is concerned. It is important to keep in mind that the generic identifiability of
non-parametric model sets is based on the genericity notion in the model space, while the generic

identifiability of parametric model sets is based on the genericity notion in the parameter space.

Example 3.2. Consider a network model set with its graph depicted in Figure 3.2(a). The modules
G2,(q) and GS,(q) are known, and there are two external signals e and ry. The goal is to analyze
the generic identifiability of all the modules in Figure 3.2(a) using Theorem 3.4. To this end, we
need to check conditions (3.15) with W;~ = V_VJ for all j, and thus in this special case, (3.15) can be
reformulated equivalently as

b =Wl (3.16)

The internal signals that bave unknown in-coming modules are ws and ws, while the in-coming
module G,(q) of w is known, and w4 does not have any internal signal as an in-neighbor. There-
fore, we only need to verify condition (3.16) forj = 5 and j = 3.

When j = 5, we have Wg = {wn, w3} which contains the internal signals having unknown
directed edgestows. In addition, Xs = {e, r4} since the two external signals do not have unknown
edges to ws. There are maximally two vertex disjoint paths from Xs to W, i.e. the path from e,
via Wy to Wy and the one from r4 via Wy to w3, denoted by the red paths in Figure 3.2(a). Since
bxs—ws = |Ws| = 2, the identifiability condition (3.16) bolds forj = 5.

Similarly, when j = 3, we have X3 = {ey,ra} and Wy = {wi,wa}. It then bolds that
by = |Wi| = 2, where the two vertex disjoint paths from X to W, i.c. the paths (er, wi)
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Figure 3.2: The graph of a network model set with G24 and Ggl (double-lined edges) known. All the signals represented by green

vertices are measured.

and (ra, wa), are shown in red in Figure 3.2(b). This concludes the generic identifiability of all the

unknown modules and thus the full network in Figure 3.2.

It can be found from Example 3.2 that by utilizing Theorem 3.4, generic identifiability can
be verified graphically given the modeling assumptions on the topology of the network model
set. This verification can be done efficiently since it is fully graphical and does not rely on the
dynamics of the network models.

An important special case of Theorem 3.4 concerns identifiability of a single target module
G;i(q),i.e. W; = {w;}. Theidentification of a single module has received considerable attention
[48,52, 59, 152], and the following identifiability condition for a single module is a prerequisite

for the single module identification methods.

Corollary 3.4. Consider a model set M that satisfies Assumptions 3.1, 3.2, 3.4 and 3.5. Then
module G;i(q) is generically identifiable in M from (w, r) if the following conditions hold for the
graph associated with M:

b,\/]ﬁ{wi} = 1, and
bxﬁwjf = by bX,HWf\{Wf}'

If M is additionally a non-parametric model set, the above conditions are also necessary for generic
identifiability of Gji(q).
In the above result, the condition b, {,,; = 1is equivalent to the condition that there is a

directed path from X} to w;.

3.6 (CONCLUSIONS

The identifiability analysis for non-parametric model sets and parametric model sets has been

investigated separately in this chapter. For the non-parametric model sets, a different notion of
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genericity based on open and dense sets in a topological space has been introduced, and this no-
tion is not limited to finite-dimensional parameters. With this genericity notion, sufficient and
necessary algebraic and path-based conditions for generic identifiability are derived. Compared
to the existing graphical results, these conditions also address the appearance of prior known
modules and take advantage of noises as excitation sources. When a parametric model set with
finite-dimensional parameters is considered, the formulated conditions for generic identifiability
become only sufficient. Finally, the above identifiability results are combined into path-based
conditions that are valid for the generic identifiability in both non-parametric and parametric

model sets.

3.7 APPENDIX

3.7.1 PROOF OF THEOREM 3.1

We first prove the following lemma which is instrumental for establishing the necessity in this

theorem.

Lemma 3.4. Consider a model set M that satisfies Assumptions 3.1 and 3.2 and its associated
set Mo. If My € M does not satisfy (3.6), then for any positive real number v, there exists an-
other model My such that (i) My differs from My only in GjVVj_ (q); (17) My € My; (i) 0 <
d(Moy, My) < 1; (iv) My and My lead to the same mapping Ty x (q).

Proof. Recall the set &, (2.7), (2.13) and for the simplicity of notation, we omit the dependency
of transfer operators on ¢. Consider jth row of (/I—G)Tyyx = Xand its columns corresponding

to signals in A}, and after permutation, it leads to
6w ~Gowww) G 10| Ty =X,

where X; is a known vector by the definition of X}, G i, contains all the known non-zero entries
J

in the jth row of (I — G). Thus, the above equation leads to

Tyox
Wi = p, (3.18)

—Gw, *GAW;\W,-)} [T o

W \W) X

where P = X; — Tjx, + Gjﬁ/]_ T’vil,- X, is given. Then based on Corollary 3.2, generic identifiability

concerns if a unique vector ij, can be obtained given Ty x and P, for almost all models in M.

Consider the network matrix G in M and (3.6a). If Tyy,x, formulated from M) is not full

rank, then according to (3.6a), there exists a nonzero transfer vector Q such that OTyx, =0
and thus

TV_V/X/'
—(Gyw, + FQ) —G,-(W,—\W/)} [ =P, (3.19)

Tovowx,

56



where F is any non-zero scalar transfer operator. Consider now a new network model M with
network matrix Gy, which is obtained from Mo by replacing only Gy, in Go by Gy, + FQ.
Our goal is then to show that there exists an F, such that the obtained new network model M,;
satisfies conditions (), (i7), (iii) and (iv). Note that by construction, M already satisfies (i) and
(iv) for any non-zero F.

To show that there exists an F such that condition (i) holds, we need to find an F such
that: Gy satisfies Assumptions 2.1 (a), (b), (c) and Assumption 3.2; Gj has the same feedthrough
structure as Gp; and Gy has the same fixed entries as Gy. It can be found that F can be chosen
as F' = aF), where a is an arbitrarily small positive real number and F} satisfies the following
conditions: Fj is stable and has zeros equal all unstable poles of Q; it has a delay of sufficiently
high order such that F;Q is strictly proper. Then with F' = aF}, it is straightforward that G,
satisfies Assumption 2.1(a), (b), Assumption 3.2 and the conditions on its feedthrough structure
and its fixed entries. Furthermore, Gy can be shown to satisfy the Assumption 2.1(c) with F =
aF asfollows. As (I—Gy) ™' isstable, 1/ det(I—Gy) is also stable. Based on the Laplace formula,

it holds that
1 1

det(7—Go) 14 [y, (~1) My — 1

where Mj; is the (j, i) minor of I — G and gj; is the (j, ) entry of I — Go. Define that L =
Zle(—l)iﬂgﬁll/lﬁ — 1, and based on the Nyquist stability theorem, the Nyquist plot of L(jw)
for w € Rin the complex domain does not encircle point (—1, 0), because I — Gy is stable and
thus L is stable.

Now consider Gy, which differs from Gy only in the jth row. It holds that

L
det(I — Gi) = > (=)™ (g;i + alFiG\]))My;,
i=1

where [F1G)]; denotes the ith entry of vector F1G and [F1G)]; = O for some i. Similarly,

1 1
det(I— G)) 1+L(z)’

where L £ L+a ZZ.LZI (=1)™[F,Gy);M;;.As the Nyquist plot of L(jw) does notencircle (—1, 0)
and a is arbitrarily small, the real part and the imaginary part of L(jw) — L(jw) is arbitrarily small
forall w, and thus the Nyquist plot of L(jw) also does not encircle (—1, 0). This means that there
exists F = aFj such that 1/ det(I — Gy) and consequently (I — Gy) ™! are stable because G is
stable. This concludes that with F = aF}, G satisfies Assumptions 2.1(c), and thus M| satisfies
condition (if). Finally, for condition (i), with F = aF, d(My,My) = ||G) — Gollec =
al||Al| oo, where A is a matrix contains the vector F1Q and has all the other entries as zeros. As a

is arbitrarily small, ||G1 — Go||oo can also be made arbitrarily small, which concludes the proof
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for the case that T3, y is not full row rank.
1%

Secondly, consider (3.6b) and assume that the following holds:

rank(TW;X]_) < rank(Tyy, x,) + rank(T(W; )

Then there exist a vector in the row space of TW]_ x, which is linearly dependent on the row space
of T(W/‘\W, ) Equivalently, this means that there exist two non-zero vectors Q; and QO such
that O, TWij + 0> TWjX, = 0, and thus it holds that

[~ (G + FQ) ~(Gyppy ) + FQ2)] [ " ] =P,
W \W) &
where F is any non-zero scalar transfer operator. Now, let M; be a new model obtained from
My by replacing G]Wj and GJ(W; ) in Gy with GjVV, + FQ; and Gj(ij ) T FQ,, respec-
tively. Then similarly, there always exists a F such that M; € M, and d(M;, My) is positive and
arbitrary small. O

With the above lemma, we prove the necessity in this theorem under Assumption 3.3. As
M is an open set of My, for any M € M, there exists an open ball B(M, ry) in M, that is
a subset of M. Let M be any open and dense subset of M. If the rank conditions are not
satisfied for M € M, there exists another model M; € M that satisfies 0 < d(M;, M) < rg
and is not distinguishable from M, i.e. M) and M lead to the same mapping Tyyx (¢q). Thus,
M, € B(M,ry) C M, which contradicts generic identifiability.

3.7.2 PROOF OF LEMMA 3.3

Before proceeding to the proof of Lemma 3.3, some preliminary results on structural rank are

presented. Consider a block matrix whose entries are either zeros or distinct indeterminates

A—-I1 B
c D

K= , (3.20)

where A is hollow, A and D are of dimensions L X L and m x m, respectively. Here L or m is

allowed to be zero.
Lemma 3.5. If K in (3.20) is not structural full rank, then K can be permuted as

A 0

~ ], 321
z 5 (3.21)

where A bas dimension ky X (ki — 1) for someky > 1.
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Proof. The non-zero structure of K can be characterized byagraph G := (V, £) with V := WU
XUY, where W = {wy, - ,w }, X = {x1,--+ ,xn},and Y = {y1,- -+ ,ym} correspond to
the rows/columns of A, the columns of B and the rows of C, respectively. Besides, a directed edge
(j,i) € € :=V x Vifand only if Kj; is non-zero. When K is not structural full rank, it follows
from [154] that bp_,y5, < |X| = min G. Then, from Theorem 2.1, there existsa X — W
disconnecting set D with |[D| = m — 1in G. Note that with D and based on Lemma 2.1, we
can divide V into three disjoint sets D, S and P with |S| + [P| = L + m + 1. Moreover, there
is no edge from S to P, where S C WUX,P CWUDJY. Thus, from the definition of £, we
can find a permutation of K in the form of (3.21) with a zero block, whose rows and columns
correspond to P and S, respectively. Furthermore, the column dimension of Ais computed as

L+ m—|S| =|P| — 1, which completes the proof. O

Lemma 3.6. Let the non-zero entries of K in (3.20) be divided into two disjoint sets Py and P. If
det(K) does not depend on the entries in Py, then

l
det(K) = (—l)deet(Ai),forsomel >1,j€{0,1},
i=1

where A; is a square submatrix of K that contains only non-gero entries in Py,

Proof. When Py = (), the proof is trivial. Now suppose P; # (), and consider the cofactor
expansion formula of det(K), which contains a term b det(B) with det(B) the cofactor of the
nonzero entry b € P;. Since det(K) does not depend on b, we obtain det(B) = 0, i.e., B is not

structural full rank. Then it follows from Lemma 3.5 that K can be be permuted as

Bll 0
1_5'21 Bzz = [

b *

0

D

9

oI

with square matrices A and D, and C containing b. Then, we have

det(K) = =+ det(A) det(D),
which does not depend on b. Here, the sign &= depends on the permutation. If A or D contains
other entries in Py, the above analysis can be applied recursively, which proves the lemma. [

With the above results based on the structural rank, we need one additional lemma which is

instrumental for the proof of Lemma 3.3.

Lemma 3.7. Given a model set M that satisfies Assumption 3.3, and consider any W C W and
any X C X with|W| = |X|. If det{FOWV, X)] is not constant zero (as afunction of the unknown
entries), FOWV, X) is full rank for almost all M in M.
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Proof. Consider the set M corresponding to M in Assumption 3.3. Since C = I, and A i.e.
the fifth coordinate of M in (2.4), does not influence the rank of F, we only need to consider the
first three coordinates, i.e. M = (G, R, H). Let M denote the projection of M on its first
three coordinates. Let F denote the set of elements in M with full rank F. We aims to prove
if det[F(W, X)] is not constant zero, F is an open dense subset of M. Then this gives F full
rank for almost all elements in M and thus in M, since the intersection of the open set M and
any open dense subset of M, is also open and dense in M.

If det(F) is a non-zero constant as a function of M € M, F'is full rank for all M in M and
thus the lemma holds. Then we focus on the case where det(F) is not a constant and show that
F is open and dense in Mo.

For denseness, consider any network M € M whose F is not full rank, i.e. det(F) = 0.
Then consider an open ball in M denoted as B(M, €) with any radius € > 0, and we aim to
prove the existence of a different model M, in B(M, €) such that det(F;), which is formulated
on M, is non-zero. Firstly consider a model M, € M, whose corresponding F matrix is full
rank, and we define A & M, — M withd(A, 0) = &, where Sissome positive real number, and 0
denotes a model with all entries being zeros. Then we formulate a new model as M;(y) = yA+
M, which depends on a real number 7. Itis clear that M| (1) = Ma, and thus the det(F) of M(1)
is non-zero. Similarly, det(F) of M;(0) is zero. This shows that the analytic function h(z, ¥),
obtained from det(F) formulated on M; (), is not constant on C x R. Then by the property of
non-constant analytic functions, there exists 3, € (0, £/6), such that 4(z, 3,) and thus det(F)
of My(7,) is non-zero. In addition, it holds that d(M(,), M) = d(7,A,0) = 7,6 < &
where the second equality holds as the definition of the metric function after Definition 3.3 is
based on norms. This shows that M;(y,) € B(M, €), and recall that the F matrix formulated
on M (7,) is full rank. This concludes the proof for denseness.

For openness, given any ¥} and X, denote the corresponding || det(F(M)) || as a function
ffrom M to R. As fis a composition of continuous functions, i.e. the determinant function
and the norm, fis also continuous. It also holds that the set  equals f~'((0, 4-00)). More-
over, by the property of a continuous function, i.e. the preimage of an open interval is open,

F71((0, +00)) is an open subset of M. This concludes both openness and denseness. O
Finally, with all the above preliminary lemmas, Lemma 3.3 can be proved as follows.

Proof. Without loss of generality, consider that [W| < | X[, and thus Ty, ¢ being full generic
rank implies that its square submatrix Ty, g, is full rank generically for some ;. Denote |X;| =
m, and use F to represent F(W, X;). It holds that F is generically full rank if and only if Ty; ¢,
is generically full rank based on (3.8), and F is structural full rank if and only if F is structural
full rank. Therefore, the proof aims to prove that F is structural full rank if and only if it is
generically full rank. Let a;; denote the (i, /) entry of F. The “if” part is clear as being structural

full rank is a necessary condition for being full rank generically. For the “only if” part, consider
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now all the summands in the Leibnitz formula for det(F). If F is structural full rank, without

loss of generality, det(F) contains a term according to a permutations g of [1,- -+ , L + m] as
L+m
a H ag(i)i # 0, (3.22)
i=p+1

for some p > 0, where (i) denotes the i-th index in the permutation, and a is the product of
all unknown entries in the term and also contains the maximum number of unknown entries
among the other permutations of [1, - - - , L + m]. In addition, the summation of all terms with

the common factor a in det(F) equals

adet(Fg(p11),.. a(Ltm)} {p+1, Ltm})- (3.23)

Denote the above submatrix of F as F). Then the determinant of F is proved to be non-zero
(as a function of unknown entries) by showing that the term (3.23) is non-zero as follows. As
(3.22) contains the maximum number of unknown entries compared to the other permutations,
det(F)) does not dependent on the unknown entries when considered as a polynomial of Fy’s

all non-zero entries. Based on Lemma 3.6, (3.23) can be reformulated as

!
(—1Ya ] ] det(a)), (3.24)
i=1

forsome ! > landj € {0,1}, where A; contains only known transfer functions and is square
submatrix of Fj and thus of F. As (3.24) contains the non-zero term (3.22) after expansion, A;
is structural full rank and thus full rank by Assumption S, for all i. This means that det(F}) is
non-zero, and thus det(F) contains the non-zero term (3.23) and is not constant zero. Then
based on Lemma 3.7, Fis full rank for almost all M € M, which concludes the proof. O
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Lifeis like a journey. I too am on my way.

Shi Su (Song dynasty); Translated by Yuanchong Xu

Identifiability with full measurement:

Synthesis

4.1 INTRODUCTION

The results in Chapter 3 and the related graphical results in [14, 69, 157] for identifiability fo-
cus on the analysis question, i.e. under what conditions modules in a network are (generically)
identifiable? However, none of these conditions has referred to the synthesis problem, that is:
where to allocate excitation or measurement signals to achieve network identifiability? Prelim-
inary results to achieve identifiability of a full network in [13] are limited to special network
structures, e.g. trees. While the allocation of excitation signals has been considered in the iden-
tification literature for identifying local modules, e.g., in [48, 59, 122, 152, 168], these results
do not consider the identifiability aspect and typically depend on the particular identification
method under consideration.

To the best of our knowledge, the synthesis problem for a general dynamic network has not
been addressed in the literature so far. Actually, such a synthesis problem has more realistic sig-
nificance in the identification of dynamic networks, since it determines the cost of identification

experiments in networks. This becomes the motivation of this chapter.

The material of this chapter is based on the results in [36, 38, 139].
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In this chapter, we address the synthesis problem for the situation where all the internal sig-
nals are measured, and our goal is to develop synthesis approaches to allocate excitation signals
(actuators) such that a subset of modules or a full network becomes generically identifiable. The
synthesis procedures for identifiability of a subnetwork, i.e. a subset of modules, and identifia-
bility of a full network are discussed separately since they require different graphical tools.

For the synthesis problem for a subnetwork, a novel graphical condition for generic identifia-
bility of a subnetwork is developed, by exploiting the concepts of disconnecting sets. Compared
to the existing path-based condition, the new result makes explicit suggestions regarding which
internal signals should be excited for generic identifiability. Based on that information, a novel
synthesis approach is developed to allocate excitation signals, such that generic identifiability of
a subnetwork can be achieved.

When the synthesis problem for a full network is concerned, a more compact synthesis ap-
proach can be developed based on a novel graphical concept, called pseudotrees. A new analysis
result for generic identifiability of a full network is obtained, which shows that identifiability can
be achieved if the full network is covered by pseudotrees, and a root of each pseudotree is excited.
This leads to a novel synthesis procedure to achieve generic identifiability of a full network, by
first decomposing a network into a set of pseudotrees and then allocating signals to excite these
pseudotrees.

This chapter is organized as follows. The novel analysis result for a subnetwork is presented
in Section 4.2, and the synthesis procedure for a subnetwork is developed in Section 4.3. Then
the concept of pseudotrees is introduced in Section 4.4, which leads to a synthesis approach for

identifiability of a full network in Section 4.5. Some of the proofs are collected in Section 4.7.

4.2 DISCONNECTING-SET-BASED CONDITIONS FOR SUBNET-

WORK IDENTIFIABILITY

4.2.1 GENERIC IDENTIFIABILITY BASED ON DISCONNECTING SETS

The graphical condition in Theorem 3.4 can be applied to analyzing generic identifiability in a
given model set. However, it does not explicitly indicate where to allocate external signals such
that a particular set of modules becomes generically identifiable. To solve this synthesis ques-
tion, a new analytic result is developed in this section by exploring the duality between vertex
disjoint paths and disconnecting sets, as also indicated in [69]. In this section, we will exploit
this relationship in a novel way for subnetwork generic identifiability, while providing a solu-
tion to the synthesis question as well. This synthesis question will be addressed in more detail in
Section 4.3.

Recall the Menger’s theorem in Theorem 2.1, from which the generic identifiability condi-

tion in Theorem 3.4 can be reformulated using the concept of disconnecting sets.
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Corollary 4.1. Consider a model set M that satisfies Assumptions 3.1, 3.2, 3.4 and 3.5, and let
W be any subset of W;™. The conditions (3.15) hold if and only if

|D2| = |Vv]|7 and
|D1| = |Daf + [Dsl, (41)

where D), Dy and D3 are minimum X; — V\/j_, X — ij and X; — V\/j_ \ VK/J disconnecting sets,

respectively.

The relevance of disconnecting sets and generic identifiability is further illustrated in the fol-

lowing example.

(w)
(a) (b)

Figure 4.1: Generic identifiability of G4 is considered (thick line). G4 is not generically identifiable in (a) but becomes generically
identifiable in (b) if an extra signal 77 is allocated at w».

Example 4.1. Given the network model in Figure 4.1(a), where Gy is the target module. In this
settingg Xy = {n}, Wy, = {wi,wa, w3} and Wy = {wi}. Minimum disconnecting sets in
Corollary 4.1 are then Dy = Dy = {wi}, D3 = {w» }, where D3 is a disconnecting set from {w; }
to the other in-neighbors of Wa, ., {wa,w3}. The module G is not generically identifiable in
Figure 4.1(a) since (4.1) is not satisfied. To achieve generic identifiability of G41, an extra excitation
signal ry can be allocated at wy, which changes Dy to {wy, wa } and thus (4.1) are satisfied. This is
shown in Figure 4.1(b). It can also be verified that bx, vy, = bx,_sw,\{w} + L, which implies
that Gay is generically identifiable according to Theorem 3.4.

Itis observed from this example that generic identifiability of G; is achieved when the vertices
in a disconnecting set from {w;} to the other in-neighbors of w; are excited. This observation is

generalized to obtain a new graphical condition based on disconnecting sets.

Theorem 4.1. Consider a model set M that satisfies Assumptions 3.1, 3.2, 3.4 and 3.5, and let
W be any subset of W, The conditions (3.15) hold if and only if the following two equivalent
conditions hold:

1. There exists a X; — ij_ \ VV] disconnecting set D such that
bxwup = |D| + W
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2. There exist a set of external signals .)E'j C Xanda .JE'J - VV; \ VVJ disconnecting set D such
that
bz wup = |D|+ Wl (4.2)

The proof of the above theorem is presented in Section 4.7. In the above result, condition 1
is more similar to Theorem 3.4 than condition 2 as all signals in A are considered in condition 1;
on the other hand, condition 2 shows that there is extra freedom in considering a subset of signals
in A}. In addition, compared to Theorem 3.4, Theorem 4.1 explicitly states that the signals in
V_Vj U D should be indirectly excited, i.e. there are vertex disjoint paths from external signals .f]
to VVJ U D. The above information will be helpful for the design of synthesis approaches to
allocate excitation signals.

Condition 2 of Theorem 4.1 is visualized in Figure 4.2, and this condition implies that D is
also a disconnecting set from the inputs of the target modules W, to the other inputs Wi\ W
of w;. In addition, to guarantee generic identifiability of the target modules, condition 2 shows
that W and Wi\ W should receive independent excitation provided by the external signals,
which have paths via D to V\/j_ \ W,. Moreover, each input of the target modules should be

excited by a distinct excitation signal.

Figure 4.2: Visualization of condition 2 in Theorem 4.1, where VVJ collects all inputs of w; through known modules.

4.2.2 ALGEBRAIC INTERPRETATION OF DISCONNECTING SETS

From Lemma 2.1, a disconnecting set in a graph separates its vertex set into several disjoint sub-
sets. This graph separation also leads to a factorization of the external-to-internal mappings for

the associated dynamic network.

Theorem 4.2. Consider a network model M with the induced graph G and a disconnecting set
D CV from X C X toW CW. Then there exists a proper transfer matrix K(q) such that

Tywx(q) = K(@)Tpx(q) (4.3)



The transfer matrix K(q) can be explicitly expressed as follows:

The X — W disconnectin g set D divides all vertices in three disjoint sets, ie. ¥V = SUDUP,
according to Lemma 2.1, on the basis of which the following sets are defined: Wp = WND,
Wp=WNP, X =XND,D, =WND,D,=XND,P, =WnNP. Consider Tp
to be ordered in three block rows, according to the decomposition of D = D,, U Xp U (D, \ Ap).
Then
[(I=Gp,p,) Tywpe O

0 C

K= (4.4)

Gp,p, Xpx, O
1 0 0

where C is a selection matrix that extracts the rows of Tp,  corresponding to Wp.

The proof of the above theorem is presented in Section 4.7. The decomposition in (4.3)
means that if all paths from X to W intersect with D, then the signals in D act as auxiliary
signals that contain all information, that is relevant for W, from X. Itis easier to interpret K(g)

matrix in a special case where Wp = D, \ Xp = 0, which leads to

K(g) = [(I=Gr,p.) Iy [Grom. Xy |-

In this special case, it holds that D = D,, U Xp and Wp = W. Then similar to the mapping
Twx(q) = [I — G(q)]7'X(g) in a network model with graph G, the above K(g) matrix can
thus be interpreted as an external-to-internal mapping from D to Wina subgraph of G, where
P, contains all the internal signals and D contains the external signals of the subgraph.

Using the factorization result of Theorem 4.2, if condition 1 of Theorem 4.1 holds, then the

X — W, \ W disconnecting set D ensures a factorization as

Tow-\w (@) = K(@)Tp(9)-

Then it can be relatively simple to show how the conditions in Theorem 4.1 directly relate to the
original rank conditions in Theorem 3.1, based on the path-rank relation in Theorem 3.2.

In addition, we also show that the factorization result (4.3) is a very attractive result that
leads to a generalized indirect identification method for identifying GJW/“ Let us first consider

the following corollary of Theorem 4.2.

Corollary 4.2. Consider a network model with all fixed modules being zero and any subset VVJ -
W Let D bea W, — W \ W disconnecting set such that D N W; = (. Let X, denote the set
of all external signals that do not have directed edge to w;. If there exists a set X C X, such that
lTw,x (9)

bas full row rank and D is also a X — V\/j_ \ ij disconnecting set, then
Tpx(q)

;
Gw, (@) = T;(q) [TW’X(CI)] [wa’] : (4.5)



where (-)1 denotes the matrix’s right inverse, and 1 \W| £ an identity matrix with dimension Wy

Proof. Froin Theorem 4.2, there exists K such that KT 5 = T(ij W) In addition, w; ¢ D
andDNW, = () hold, as the later is necessary for the matrix being full row rank. Then recall
the jth row of (I — G)Tyyx = X, and after permutation we have

Ty x
Gy —G Sk 1o || —x
Wi (W \W) T |
x
where X; 3 = 0 as X has no directed edge to w;. Thus the above equation leads to (4.5). O

The expression (4.5) shows an immediate opportunity to estimate Gy, (g) on the basis of a
selected set of measured internal signals. In the situation that all the signals in X" are measured
excitation signals r, the transfer functions on the right hand side of (4.5) can all be estimated
through so-called open-loop identification methods, on the basis of measured signals in X UijU
DU{w;}. This method is a generalization of the “classical” indirect method of identification, see
e.g. [59], where all inputs of w; are measured and directly excited to estimate a single module,
ie. W; = {w;}. That situation can be characterized by the choice D U W, = W, de. all
in-neighbors of w; except w; are selected into the disconnecting set. The generalization of this
indirect method now allows for a more flexible choice of signals as well as more flexibility in
providing excitation signals r for estimating Gy, .

The rank condition that is formulated in Corollary 4.2 can be verified in a generic sense by
requiring that

bx_wup = W+ Dl (4.6)

In other words: there should be sufficient vertex disjoint paths from the measured external exci-

tation signals in X to the internal signals in ij and D.

4.2.3 RELATION WITH THE PARALLEL PATH AND LOOP CONDITION

In dynamic network analysis and identification, there is a recurring condition that plays an im-
portant role in the selection of a set of measured internal signals that is sufficient for identifying
asingle target module Gj;(¢) in the network. The condition was first formulated in [48], as the
parallel path and loop condition which selects a set of internal signals as follows:

Determine a set of internal signals D according to:

* Every parallel path from w; to wj, i.c. a path that is not the edge Gj;(¢), passes through an

internal vertex in D, and

* Every loop around w; passes through a vertex in D.
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If in a network where all signals w;, w; and D are retained, and all other internal signals are
eliminated (immersed), e.g., because they can not be measured, then in the obtained immersed
network that leaves the signals w;, w; and D invariant, the target module Gj; (g) remains invariant
too. As a result, the parallel path and loop condition has become an important tool for selecting
internal signals to be measured for identification of a single module, see e.g. also [122, 168],
where the network abstraction is introduced in the latter reference as a generalization of network
immersion.

It can be shown that the parallel path and loop condition has a very strong link to the dis-
connecting set-based results on generic identifiability in Theorem 4.1 and its later implication

in Corollary 4.3, when a single module is concerned, i.e. W; = {w;}.

Proposition 4.1. Consider a model set with graph G in which all non-zero modules in G(0) are
unknown. Consider the module G;(q) and a set of internal signals D with {w;} ¢ D. Then D
isan {wi} — W, \ {wi} disconnecting set if and only if D contains an internal vertex in every

parallel path from w; to w; and a vertex in every loop around w;.

The proof of the above result is presented in Section 4.7. The above connection between
disconnecting sets and the parallel path and loop condition is preliminarily investigated in [48,
Proposition 9], where disconnecting sets are also referred to as separating sets; however, the con-
nection established in [48] requires a modification of the graph G by splitting the vertices. In
addition, the parallel path and loop condition is equivalently formulated into the search of two
disconnecting sets in [48], which is less compact than Proposition 4.1 where only a single dis-
connecting set is needed.

While the parallel path and loop condition has served as a means for selecting internal signals
to be measured for identifying G;;(q), it can also be used to select internal signals to be externally
excited for single module identifiability, according to the results of Theorem 4.1. Moreover, in
the situation of considering the identification of a set of modules, i.e. \V\;f | > 1, the verification
whether multiple parallel paths are covered by a selection of internal signals can now be very
effectively executed by an algorithm that constructs a (minimum) disconnecting set between the

appropriate vertices.

4.3 SIGNALALLOCATION FOR SUBNETWORK IDENTIFIABILITY

If Gy, (q) is not generically identifiable in a given network model set, extra excitation signals can
be allocated by users to achieve generic identifiability of Gy, (¢). This section aims to tackle this
synthesis problem by means of exploiting condition 2 in Theorem 4.1.

Consider a network model set with a set of initial external signals .X}-O that do not have un-
known directed edges to w;. The synthesis problem aims to allocate a2 minimum number of

additional excitation signals A such that the generic identifiability of Gy, (q) is guaranteed.
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In this synthesis problem, it is assumed that if 7y is allocated directly at the output of interest wy,
its corresponding transfer function Ry is known.

This main idea for designing synthesis approaches follows from condition 2 of Theorem 4.1,
however, in a reversed order. While the condition considers the existence of a X; — W\ W
disconnecting set D given /’E}, the synthesis approaches find a set D first and then construct )Ej by
allocating signals, such that D becomes a X — W \ W disconnecting set and (4.2) is satisfied.

An initial choice for a set D can be motivated on the basis of the following corollary.

Corollary 4.3. Assume that one of the conditions in Theorem 4.1 is satisfied, it holds that D is a
X — Wi\ W disconnecting set if and only if it is a W;U X — Wi\ W, disconnecting set subject
toDN V_VJ =0

Proof. The ”if” part is trivial. The “only if” part is proved by contradiction. If D is not a W —
Wi\ W disconnecting set, i.e. there exists a path from W to Wi\ W; which does not
intersect with D, then there is also a path from X; (or /f}) via VK/] oW~ \ ij and the path does

not intersect with D, which contradicts that D is a disconnecting set. D N V, = Qistrivial. O

As shown in Figure 4.2, the above result indicates that a W, — Wi\ W; disconnecting set
D subject to D N V_VJ = (canbe computed first, which is independent of the external signals.
Then according to (4.2), extra excitation signals can be allocated such that the signals in D U W
are excited, and D becomes a disconnecting set from the allocated signals to V\/j_ \ ij

As the number of required excitation signals depends on the cardinality of the disconnecting
set, 2 minimum disconnecting set is desired. Additionally, based on Corollary 4.3, a minimum
disconnecting set D subject to VVJ ND = () needs to be found. As standard graphical algorithms
for computing minimum disconnecting sets do not take into account any constraint, we rede-
fine the disconnecting set so as to make standard algorithms applicable. Recall the notation in

Section 2.5 that ]\79+ denotes the set of all the out-neighbors of the vertices in a set V.

Proposition 4.2. Consider a model set M with its associated graph G. For any subset X; C X, a

minimum disconnecting set D from W; U X; to Wi\ W subject to W; \'D = () is a minimum
. . \ v — A

disconnecting set from N, w, U Xjto W \ W,

Proof. We will first show that for any vertex set D subject to VK/J ND = ), D is a disconnecting
set from J\_fv"i\']j U & to W \ W if and only if it is also a disconnecting set from VVJ U & to
W\ W;. The “only if” part holds because if D intersects with all the paths from AV ;:V, U X to
W, \ W, then it also intersects with the paths from W; U &} to W~ \ W) For the “if” part,
since W; N D = () and D intersects with all the paths from W, U & to W, \ W, those paths
from W to W;~ \ W, must intersect with D at their internal vertices or ending vertices. Since

the first internal vertices of the paths belong to set Nt , then D is also a disconnecting set from
J

./\7%;,_ U X, to W \ W,
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Having the above result, the proposition is proved by showing that a minimum disconnect-
ing set D from Nvi\_/ U X to W, \ {wi} does not contain W, because if it does, it remains a
7

disconnecting set after W is excluded, which contradicts the minimality of D. O

Based on the above proposition, a minimum disconnecting set D from ./\7;—\)] to VV; \ VVI
can be computed for the synthesis problem, which now is an unconstrained problem and thus
can be solved by standard graphic algorithms, e.g. the Ford-Fulkerson algorithm [135]. Then
the following synthesis result can be derived from Theorem 4.1(2) and Corollary 4.3.

Corollary 4.4. Consider a network model set M that satisfies Assumptions 3.1, 3.2, 3.4 and 3.5.
Given any minimum dz';connc‘ctz’ng set D from N, J’v, to V\/j_ \ ij, assigning distinct excitation

signals to every vertex in D UW; leads to the generic identifiability of G, (q) in M from (w, r).

Proof. Let Xj" denote the set of allocated signals, and it holds that Xj“ C &j in the obtained
model set after allocation, i.e. X has no unknown direct edge to w;. As these signals are allocated
directlyat DUW,, Dis a]\T;VI UX* =W\ {w;} and thusaW,UX? =W\ {w;} disconnecting
set, based on Proposition 4.2. In addition, equation (4.2) clearly holds under &X; = ?(}“. Thus,
Theorem 4.1(2) is satisfied under X; = A and the given D. O

The above result leads to an approach with a simple implementation. However, it does not
consider the initially existing signals 9(;-0, which can potentially reduce the number of additional
excitation signals. Moreover, the signals are directly allocated at the vertices in DU ij To make
use of on and to explore the freedom to allocate the signals, a more comprehensive method is
introduced in Algorithm 1. Also, note that 2(}0 may contain both measured excitation signals
and unmeasured noise signals.

Given a network model set with the target modules in Gy, (¢) and the pre-existing external
signals on, Algorithm 1 computes a minimum disconnecting set D from 1/+Vj U .X}O oW, \W;
first and then removes the vertices in D U VVJ that are already excited by X}O via vertex disjoint
paths. Then the algorithm allocates additional excitation signals to excite the remaining vertices
inDU VV] through vertex disjoint paths. The validity of Algorithm 1 is shown in the following

result.

Theorem 4.3. Given a network model set M that satisfies Assumptions 3.1, 3.2, 3.4 and 3.5. In
the returned model set of Algorithm I with the allocated excitation signals, Gy, (q) is generically
identifiable from (w,r).

Proof. From step 1 to 2 in Algorithm 1, by construction, if |P| = |D U W], equation (4.2)
holds with /’\_’, = on, and thus the modules are generically identifiable in the original model set
M.

When |P| < |DUW;|, based on Theorem 4.1, we need to allocate extra |[DUW}| — | P| signals,
such that: (i) there are |D U W;,| — | P| vertex disjoint paths from these signals to (D UW)) \ D,
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Algorithm 1 Signal allocation for a single module

INPUT: A model set M with graph G, the target modules G/W;’ and a set of initial external
signals XJ»O;
OUTPUT: A new model set M,,,,; with its graph G, and the allocated signals.

1: Compute a minimum disconnecting set D from ./\_/’;Vj U /’Y}O oW\ Wi
2: Based on Lemma 4.3, compute a set of paths P that contains the maximum number of
vertex disjoint paths from X}O toDU V_Vj, while the paths are internally vertex disjoint with
DU V_Vj;
LetD C DU ij denote all the ending vertices of the paths in P;
if |P| < |DUW,| then
Find the largest set YW C W such that D is a disconnecting set from W to Wi\ Wi
Build a subgraph GCg by removing all the vertices and edges of the paths in P;
Find aset W,y, € W such thatin G, there are |[DUW;| — |P| vertex disjoint paths from
Wewp to (DUW))\ D;
8:  InG, assign distinct excitation signals to every vertex in Wy, which leads to a new model
set My, with a new graph G
9:  Return M, with the graph Go,
10: else
11: My + Mand G, < G;
12: Return M, with the graph G,
13: end if

and these paths are also vertex disjoint with P; (ii) D remains a disconnecting set from the added
signals to VVj_ \ VVJ Then we can find in the algorithm, step 5 guarantees (ii), and steps 3, 6, 7
and 8 guarantee (i). This concludes the proof. O

Remark 4.1. In Algorithm 1, the excitation signals do not need to be allocated directly at the ver-
ticesin DU VVJ 1t suffices when they reach these vertices through vertex disjoint paths from excitation
locations elsewbere in the network. In addition, the obtained experimental setup in Algorithm 1

may not be unique.

Algorithm 1 and the synthesis approach in Corollary 4.4 guarantee the minimum number
of allocated signals when on = (), as a minimum disconnecting set is used. When on £ (),
the following bound on the number of additionally required signals can be derived based on
Algorithm 1.

Corollary 4.5. Given a network model set M that satisfies Assumptions 3.1, 3.2, 3.4 and 3.5.
Let )C}-O denote the set of initial external signals that have no unknown directed edge to w;. Let D
be a minimum disconnecting set from N. ;{/]_ U ?(}0 oW\ W, and let ¢ denote the number of

additional excitation signals available for allocation. The number of additional excitation signals
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¢ is sufficient to make Gy, (q) generically identifiable if
cz|DU VVJ‘ - b.X}L)*)'DUW,-'

The procedure of Algorithm 1 is illustrated in the following example for the case where ij

only contains a single vertex.

Example 4.2. For the network model set in Figure 4.3(a), the problem is to allocate excitation
signals such that G73(q) becomes generically identifiable. All the internal signals are measured in
this model set, and module G75(q) is known. In addition, it bolds that Wy = {ws, wa, we, ws}

which contains all the inputs of wy through unknown modules.

OE

T

N

s

(a)

Figure 4.3: An example of allocating signals for generic identifiability of G73 (thick line) using Algorithm 1 with a known module
G75 (double-lined edge). Starting from the network model set, a disconnecting set {w4, w7 } (red vertices) from {w3, e} to
{W4, We, Wg} is computed in (a). Since there already exists an external signal e which has a path to wy, a vertex in the discon-
necting set, we only need to add ry and 13 as in (b), which achieves generic identifiability of G73.

XY = {e} is the only external signal that is initially present. Firstly, a disconnecting set from
X0 U {ws} = {ws,e} o W5 \ {w3} = {wa,we, ws} is constructed as D = {wa, wr}, in-
dicated by the red vertices in Figure 4.3(a). Based on Theorem 4.1, the generic identifiability of
G73(q) requires three vertex disjoint paths from external signals to D U {ws} = {w3, w4, w7},
while D remains a disconnecting set from the external signals o Wh \ {ws}. Following step 2 in
Algorithm 1, we find a path e — wy from X2 to D U {w3} (colored blue in Figure 4.3(a)). Thus
we only need to allocate extra excitation signals from which there are two vertex disjoint paths to
{ws, w1}, and the two paths should be vertex disjoint with e — wa. As in step 5, the potential
locations to allocate excitation signals is W = {wy, wa, w3, wa, ws, wy}, which satisfies that D
remains a disconnecting set from W to W5~ \ {ws }. After removing path e — wy as in step 6, we
choose Wexy = {w1,ws} C W to be excited by i and rs, as shown in Figure 4.3(b).

According ro Theorem 4.1, G13(q) is indeed generically identifiable in Figure 4.3(b): There ex-

ists a disconnecting set D = {wa, w7} from X = {r,rs,e} o W5 \ {ws} = {wa, we, wg } such
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that bx, ,pufw,y = 3, i.e. there are maximally three vertex disjoint paths from Xy to D U {ws},
as indicted by the blue paths in Figure 4.3(b). Note that in this example, the choice of excitation
locations, i.e. the set Wexp, is not unique, e.g., choosing Wexy, = {w3, w1} to be excited can also

achieve the generic identifiability of G73(q).

‘When the generic identifiability of a subset of modules with different outputs is of interest,
i.e. the modules in Gy, (q) for somej € {1,---, L}, Algorithm 1 can be applied recursively
to achieve the generic identifiability of Gy, for each j. If the generic identifiability of the full
network is concerned, a more compact graphical approach for signal allocation can be developed

in the following sections.

4.4 DisjoINT PSEUDOTREE COVERING

The synthesis approaches in the previous sections can naturally be extended to address the generic
identifiability of a full network, by applying the synthesis algorithm to each local MISO subsys-
tem such that Gjy,(¢) is generically identifiable for every j. However, such a local procedure
may allocate redundant excitation signals and increase the experimental cost for the synthesis
of a full network, since each MISO subsystem is considered independently and the connection
between different MISO subsystems is overlooked.

To develop a synthesis tool that does not require the above vertex-wise procedure, we will first
introduce a novel graph concept in this section, called psexdotrees, and relevant results on disjoint
pseudotree covering. Then in Section 4.5, a new characterization of generic identifiability will
be presented based on disjoint pseudotrees, which further leads to an excitation signal allocation
approach for the generic identifiability of a full network.

We make the result of this section self-contained and independent of the signal allocation
problem of dynamic networks. Some basic graphical notations used in the pseudotree-related
results are first introduced. Given a directed graph G, we denote V(G) and £(G) as the vertex set
and edge set of G, respectively. The union of two graphs G; and G is denoted by G £ G UG,
where V(G) = V(G1) UV(G,) and £(G) = E(G1) U E(Ga). The sources and sinks of G are
collected by sets Sou(G) and Sin(G), respectively.

In this section, a novel graph concept called directed psendotree is introduced.

Definition 4.1. A connected simple directed graph T, with |V(T )| > 2, is called a (directed)

pseudotree if any vertex in T bas at most one in-neighbor.

The above concept of pseudotrees is an extension of its definition in the undirected case, in
which they are also referred to as unicyclic graphbs, see e.g., [44, 108]. Particularly, we exclude a
singleton vertex being a pseudotree. Analogous to directed tree graphs, the following terminolo-

gies are used.
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@ oot QO internal vertex Q@ leaf

Figure 4.4: Typical examples of pseudotrees, in which roots, internal vertices and leaves are labeled with different colors. Note
that a pseudotree may have multiple roots.

Definition 4.2. In a directed pseudotree T, a vertex is called a root if there is exactly one directed
path from this vertex to every other vertex in ‘T. Furthermore, a vertex is called a leaf of T if it bas
no out-neighbors in T, and a vertex is an internal vertex of T if it is neither a root nor a leaf. We

denote Y (T') as the set that collects all the roots of a pseudotree T.

The notion of internal vertices is used with abuse of notation when pseudotrees are con-
cerned. In Figure 4.4, typical examples of pseudotrees are presented, in which the definitions
of roots, internal vertices, and leaves are illustrated. Note that the class of directed pseudotrees
also includes all directed rooted trees. However, different from the standard definition of trees,
a pseudotree can allow for multiple roots, which form a directed circle with all the edges being
oriented in the same direction, and outgoing branches from any vertex on this circle are also
possible, see the right subplot in Figure 4.4.

Similar to the concept of vertex-disjoint paths, disjoint pseudotrees are defined as follows.

Definition 4.3 (Disjoint pseudotrees). Consider two pseudotrees T and T as subgraphs of a
directed graph G. T\ and T, are called disjoint in G if the following two conditions hold.

L ET)NET) =0;

2. cither & C E(T) or & C E(Th), Vj € V(TT) UV(Ta), where & £ {(j,i) € E(Ti) U
E(T2) | i is an ont-neighbor of j'}.

The first condition means that 7; and 7, do not share any edges, while the second condition
means that for each vertex, all its outgoing edges in the two pseudotrees are contained in one and
the same pseudotree. As a special case, if both 7; and 7; are directed rooted trees, then 7y and 7,
do not share the same root or any common internal vertex. We illustrate the concept of disjoint

pseudotrees in Definition 4.3 with the following example.

Example 4.3. In Figure 4.5, we illustrate the conditions for disjoint pseuclotrees. In (a) and (b), we

decompose the directed graph into two pseudotrees, which do not share any common edges. However,
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(a) (b)
(c) (d)
Figure 4.5: lllustration of disjoint pseudotrees, in which the different pseudotrees are induced by the edges with distinct colors. In

(a) and (b), the pseudotrees are not disjoint, since the out-going edges of the gray vertices are assigned to different pseudotrees.
In contrast, the pseudotrees in (c) and (d) are characterized as disjoint pairs.

they are not disjoint. In (a) and (b), the two outgoing edges of the internal vertex in the center
bave been assigned to different pseudotrees, which violates the second condition in Definition 4.3.
In contrast, we take a different decomposition of the two networks in (c) and (d), and then the two
pseundotrees obtained in (c) and (d) become disjoint.

It is worth noting that the notion of disjoint pseudotrees is closely related to that of vertex-
disjoint paths. Consider 7 and 73 as two disjoint pseudotrees in G. Forany i € V(i) N V(72),
if 7 has two or more in-neighbors, then there exist two in-neighbors of i located in 7 and 7>
separately. Then, due to the fact that distinct pseudotrees cannot share any common root or
internal vertex, we can find two vertex-disjoint paths in the union 7{U’T; starting from two roots
in 71 and 7>, respectively, to the two distinct in-neighbors of i, and each pseudotree contains
exactly one path.

Next, the concept of disjoint-edge covering for a directed graph is introduced.

Definition 4.4. Consider a directed graph G, and let 11 := {T{, Tz, ..., Ta} be a collection of
connected subgraphs of G. The edgesin aset E C E(G) are covered by 1L, if € C E(T) UE(T) U
U E(T), and W is called a covering of €. Moreover, if all the elements in 11 are psendotrees,

which are disjoint to each other, then 11 is a disjoint psendotree covering of €.

The concept of connectedness of the subgraphs is defined in Section 2.4. Relating to the

definition of disjoint pseudotree coverings, the following two lemmas are given.
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Lemma 4.1. For a directed simple graph G with |V(G)| > 2, there always exists a set of disjoint
pseudotrees that cover all the edges in £(G) or any subset of E(G).

Proof. To prove this statement, we consider each vertex j € V(G) \ Sin(G), with Sin(G) the
set of all the sinks of G. Starting from j, we can construct a directed star tree (a special type of
pseudotrees) with j as the single root and all its out-neighbors as the leaves. Then, [V(G)\Sin(G)|
pseudotrees are formed as a covering of £ (G ), which are disjoint, since any two trees do not share
a common root or any common internal vertex. For any subset of £(G), its disjoint pseudotree

covering can be found using the similar approach. O

Let us define a minimal pseudotree, which only contains one root and all the out-neighbors
of this root. By the proof of Lemma 4.1, the maximal number of disjoint pseudotrees that coexist

inGis |[V(G) \ Sin(G)|- Then, the following lemma holds.

Lemma 4.2. Let G be a simple directed graph. If there exist ky disjoint pseudotrees covering E(G),
with ky < [V(G) \ Sin(G)|, then there also exist ky disjoint pseudotrees, for any ki < ky <
V(G) \ Sin(G)|, that cover E(G).

Proof. The maximal number of disjoint pseudotrees that coexist in G does not exceed |[V(G) \
Sin(G)|, where Sin(G) is the set of the sinks in G. It then requires k1 < [V(G) \ Sin(G)|, imply-
ing that in the k; disjoint pseudotrees, there exists at least one pseudotree 7 which contains at
least one internal vertex or contains multiple roots. In both cases, we will show that 7y can be
decomposed into two disjoint pseudotrees.

Suppose i contains internal vertices. We can always find an internal vertex i with all its out-
neighbors being the leaves of 7;. Define a directed tree T, with i as the root and all its out-
neighbors as the leaves. Thereby, 7y is decomposed into two a directed tree T, and a pseudotree
Ty, where R(Ty,) := Y (Tx), V(Tp) C (Tx),and E(Tp) := E(Tx) \ E(T,). Note that T, and T,
are disjoint by Definition 4.3. Moreover, since T, and T, are subgraphs of T, which is disjoint
to the other trees, T, and 7 are also disjoint to the other pseudotrees. Next, suppose Ty does
not contain any internal vertex but multiple roots, i.e., |Y(7;)| > 2. In this case, we define
the directed tree T, which is rooted at one of Y'(7%) and includes all the out-neighbors of this
root as the leaves of T,,. Then, similar to the previous case, we can partition 7 into two disjoint
pseudotrees, which are disjoint to the other pseudotrees in G. Therefore, in the above cases, £
can be covered by k; + 1 disjoint pseudotrees. The statement of this lemma follows by iteratively

applying the above reasoning for all ky > ki + 1. O

The above result will be used to design an iterative synthesis approach for signal allocation,
as shown in Section 4.5.2 and [38].
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4.5 SIGNAL ALLOCATION FOR FULL NETWORK IDENTIFIABIL-

ITY

On the basis of disjoint pseudotree covering, we present a novel approach for the allocation of
excitation signals such that the generic identifiability of a full network model set M is achieved,
i.e. all modules are generically identifiable. The key step relies on a partitioning of G associated

with M into a minimal number of disjoint pseudotrees.

4.5.1 GENERIC IDENTIFIABILITY: A PSEUDOTREE CHARACTERIZATION

From Section 4.4, we notice that there is a clear connection between vertex disjoint paths and dis-
joint pseudotrees. Thus, a novel characterization for the generic identifiability of a full network
is developed using the concept of disjoint pseudotrees, which is used as the theoretical founda-

tion for the follow-up synthesis method. To this end, we first define a new graph associated with

a model set M.

Definition 4.5. Given a network model set M and its associated graph G. Let Gbea graph
obtained from G by removing all the known out-going edges of the vertices in X and after that,

removing the vertices in X which bave no out-going edge.

The removal of the known edges from G in the above definition is because these known edges
do not need to be covered by the pseudotree covering. The definition of Gis equivalent to the
so-called extended network in [38], where only the entries in G(¢) and the unknown entries in
R(q) and H(q) are represented as directed edges.

Recall that an internal signal is said to be directly excited by an external signal if there exists
one directed edge from the external signal to the internal signal in G associated with M. An

external signal is also considered to be directly excited by itself.

Theorem 4.4. Consider a network model set M that satisfies Assumptions 3.1, 3.2, 3.4, 3.5 and
its associated graph Gin Definition 4.5. Then the network model set M is generically identifiable
from (w, 1) if there exists a disjoint pseudotree covering of €(G), denoted by 11 = {T}, Tz, ..., Tu},
such that any pseudotree Ty in this covering satisfies at least one of the following two conditions:

* Tk contains a root that is directly excited in M by an external signal, and this external signal

is distinct from the ones that excite the roots of other pseudotrees;

* Forany internal signal in V(Ty), denoted by wj, it holds in M that

by = W/ | (4.7)

The above conditions become also necessary when M is additionally a non-parametric model set.
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Proof. We first prove the ‘if’ statement. Let IT = {71, 72, ..., T, } be a set of pseudotrees that
cover all the edges in G. Note that the disjointness of the pseudotrees in Definition 4.3 implies
that the paths in different disjoint pseudotrees are vertex-disjoint, if they have no common start-
ing or ending nodes, and, for any internal signal w; in G, the edges from VV; and X'\ & cow;
should belong to distinct pseudotrees. Furthermore, any two disjoint pseudotrees cannot share
a common root node.

Now define V := V(T,41) U - - U V(T,) that collects the pseudotrees satisfying the second
condition, and thus all the in-coming edges of each internal signal w; € V(G) \ V belong to
distinct pseudotreesin {7y, - - - , 7,» }. Combining the first condition and the disjointness of the
pseudotrees, (4.7) holds forany w; € V(G)\V. Finally, forany vertex w; € V), (4.7) is guaranteed
by the second condition, and thus (4.7) holds for any internal signal of G and thus of G. Then
according to Theorem 3.4, the full network (and thus all modules) is generically identifiable.

Next, the ‘only if’ statement is proven. Let the network model set M be generically iden-
tifiable, and we will show that a disjoint pseudotree covering exists and satisfies the condition
in this theorem. It is obtained from Lemma 4.1 that we can always find a disjoint pseudotree
covering of £(G), denoted by Il = {7y, T, ..., T, }, withn = |V(G) \ Sin(G)|, where each
pseudotree is only composed of a node as its root and all its out-neighbors as leaves. In these
pseudotrees, there must exists a set of pseudotrees IT, C II, with [II,| = mand 0 < m < n,in
which every pseudotree has its root that is directly excited by an distinct vertex in X'. Then, we
only need to prove that the path condition b, Sw = |W,;”| holds, for every internal signal
w; € II\ IL,. This is guaranteed by Theorem 3.4 when the the generic identifiability of all the

modules is concerned. That completes the proof. O

Note that in the first condition of Theorem 4.4, the pseudotree covering is constructed ac-
cording to the graph G; however, the verification of the excitation sources for the roots of the
pseudotrees should be conducted in the model set M, i.e., the removed external signals in G
from G should still be considered.

Theorem 4.4 states that the generic identifiability of a full network can be guaranteed, if a
pseudotree covering of the graph G exists where a subset of these pseudotrees has their roots
excited, while for the pseudotress without excited roots, their vertices should satisfy the path-
based identifiability condition in (4.7). A special case of this theorem is when all the pseudotrees
satisfy the second condition, and then generic identifiability is ensured by (4.7). This path-based
condition (4.7) is a special case of the condition in Theorem 3.4 with W; = W,”. However, the
more interesting case is when all the pseudotrees satisfy the first condition in Theorem 4.4, which

leads to the following sufficient condition for generic identifiability.

Corollary 4.6. Consider the setting of Theorem 4.4. Then the network model set M is generi-
cally identifiable from (r,w) if there exists a st of disjoint pseudotrees covering of €(G), and each

pseudotree contains a root that is directly excited by a distinct external signal.
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Figure 4.6: Consider Q defined in Definition 4.5 of a model set with all the internal signals measured. r5 and 4 are not rep-
resented as vertices according to the definition of Q because all their out-going edges are known (double-lined edges). Q is
decomposed into 5 disjoint pseudotrees, which are highlighted with different colors. Since each pseudotree contains a root that is
excited by a distinct external signal, this model set is generically identifiable.

The above condition is sufficient for the generic identifiability of a full network and obtained
from the first condition in Theorem 4.4. The second condition in Theorem 4.4 is needed when
we have more disjoint pseudotrees in a covering than necessary, such that only a subset of pseu-
dotrees need their roots to be directly excited. Then the vertices in the remaining pseudotrees
only need to satisfy (4.7).

Corollary 4.6 is related to the graphical conditions for structural controllability of linear state-
space models [42, 87], where to achieve controllability, the graph of a state-space model needs to
be covered by paths from inputs to states and cycles. However, we should note that controlla-
bility and the identifiability concept of this work are essentially different properties of different
models, which consequently leads to different graphical conditions. These graphical conditions
have similarities as all of them are derived based on rank tests.

Corollary 4.6 is illustrated in Example 4.4.

Example 4.4. Consider a five-vertex model set whose associated graph G, that is defined in Defini-
tion 4.5, is depicted in Figure 4.6. The graph G can be covered by five disjoint pseudotrees. Observe
that each pseudotree has a root that is directly excited by a distinct external signal. For example, ey,
as a root of one pseudotree, is excited by itself. Similarly, the root ws in the red pseudotree is excited
by rs. Thus, the condition in Corollary 4.6 is satisfied, and we conclude that the dynamic network
model set M in Figure 4.6 is generically identifiable.

While Theorem 3.4 can also be used to test the generic identifiability of a full network by
verifying the path-based condition (4.7) for each vertex, Corollary 4.6 provide a more integrated
condition for characterizing the generic identifiability of a full network. The major advantage
of this pseudotree covering condition in Corollary 4.6 over the path-based condition in Theo-
rem 3.4 is that, rather than providing a vertex-wise analysis, it has the potential for the synthesis
problem that we are interested in.

Corollary 4.6 clearly suggests an approach to address the synthesis problem by finding the
minimal number of disjoint pseudotrees in the network that cover all the edges in G. At this

point, we relate the synthesis problem to a combinatorial optimization problem. Then if the
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roots of a subset of those pseudotrees are not excited, additional excitation signals can be allo-

cated to excite these roots.

Figure 4.7: Consider G in Figure 4.6 without excitation signals 74 and r5. The goal is to allocate extra r signals to achieve the
generic identifiability of the full network. Four disjoint pseudotrees are needed to cover all the edges of this graph. Thus, in
addition to the white noise excitatons e}, €; and €3, only one external excitation signal is required to achieve the generic iden-
tifiability of the network, and assigning this excitation signal to either vertex wy or wy will lead to this result, e.g., a signal 15 is
allocated at wy.

For a simple network consisting of only a few vertices, we may immediately obtain the min-
imal number of disjoint pseudotrees and then allocate excitation signals such that the generic
identifiability of the full network is achieved, see Figure 4.7. However, when a more compli-
cated graph is considered, a systematic approach is required to decompose a graph into a set of
disjoint pseudotrees, or ideally, a minimum number of pseudotrees. Thus, in the next subsec-

tion, we discuss such an algorithmic procedure.

4.5.2 EXCITATION ALLOCATION: A PSEUDOTREE MERGING APPROACH

In this section, we briefly discuss one algorithmic procedure to decompose a network into dis-
joint pseudotrees and then to allocate additional excitation signals such that the generic identi-
fiability of all modules can be achieved. One more advanced algorithm and the relevant details
can be found in [38].

To find a set of disjoint pseudotrees that covers all the edges in G, we devise a simple graph
merging algorithm. Lemma 4.1 indicates that for any directed graph G, we can always find a

disjoint minimal pseudotree covering,

o = {77, 7, . T (4.8)

where each minimal pseudotree is rooted at a vertex in V(G) \ Sin(G), with Siy the set of sinks
in G. Here, |Ily| = |V(G)| — |Sin(G)|. In other words, each vertex, besides the sinks, is the

root of its own pseudotree, consisting of all its out-going edges. The proposed approach starts

with Ilp as the initial disjoint pseudotree covering, and we then implement a specific strategy
to recursively merge the pseudotrees to reduce the number of pseudotrees, until there are no
mergeable pseudotrees in a covering. As a relevant and necessary concept, the mergeability of

pseudotrees is defined as follows.
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Definition 4.6 (Mergeability). Consider two disjoint psendotrees Ty and Tr and V(T))NV(T2) #
(0. We say that T is mergeable to T if

1. the union of Ti and To, i.e, (V(Ti) UV(T2),E(Th) U E(T2)), is also a pseudotree,
2. and there is a directed path from every root of T to every vertex in 7.

If 77 is mergeable to 7 then the roots of 7, remain the roots of the merged pseudotree. The
mergeability of a pseudotree 7 to T, requires that 7; and 75 do not share any common leaf'and
internal vertex. As a result, merging 7; and 75 yields a new pseudotree 73, where the roots of 7>
remain roots in 73. Note that 7} being mergeable to 7, does not necessarily mean that 7 is also
mergeable to 7;. We say 7j and 7, are mergeable if 7; is mergeable to 7 or 75 is also mergeable
to 7i.

Then an algorithm can be introduced to merge the pseudotrees in the initial covering I,
such that the number of pseudotrees and thus the required excitation signals for allocation are
reduced. Here we consider a simple greedy procedure, where we randomly start with a pseu-
dotree in Iy, e.g. 7;(0), and then merge it with other mergeable pseudotrees recursively, until
merging is not possible. Then another pseudotree can be chosen to repeat the above procedure
until there is no pseudotree in the covering that can be further merged. This will lead to a final
set of disjoint pseudotrees IL.

Finally, for each pseudotree in I, we can test if there exists a root that is excited by an initially
present external signal. If not, an additional excitation signal can be allocated at one root of the
pseudotree. It is clear that the above procedure can lead to a generically identifiable model set,
according to Corollary 4.6.

The above procedure is an illustrative example of an algorithm for obtaining a pseudotree cov-
ering and then allocating excitation signals. This approach may notlead to a minimum number
of disjoint pseudotrees and thus a minimum number of allocated excitation signals. A more ad-
vanced merging algorithm is developed in [38], where an attractive algebraic implementation of
the algorithm is also obtained ".

It is noted that a subsequent procedure can be taken after signal allocation according to the
pseudotree covering, that is to perform the vertex-wise tests in Theorem 3.4 to check if the full
network remains generically identifiable when an allocated excitation signal is removed. This
procedure can remove the redundant excitation signals and further decrease the experimental

cost, see the details in [38].

"The algebraic implementation of the merging algorithm in [38] is not presented here for ease of discussion. Con-
sequently, [38, Lemma 5], which is contributed by the author of this thesis and is an important step for the algebraic
implementation, is not discussed here.
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4.6 CONCLUSIONS

In this chapter, the sub-question 2 in Section 1.5, i.e. where to allocate excitation signals such
that subnetworks and a full network become generically identifiable, is investigated in the special
setting where all the internal signals are measured. For the synthesis problem for subnetworks,
a novel analysis result is obtained by exploiting the concept of disconnecting sets. Compared to
the path-based condition, the disconnecting-set-based condition explicitly states which signals
should be excited. With the above information, a synthesis approach is developed to allocate
excitation signals such that the generic identifiability of subnetworks can be achieved. In contrast
to the experimental setup in [S9] where excitation signals need to be directly allocated at the
inputs of the target modules, the developed synthesis approach allows for the extra freedom
to allocate the excitation signals elsewhere in the network and consequently, it can achieve an
experimental setup with fewer excitation signals than the setup in [59].

When the synthesis problem for a full network is concerned, the novel graphical concept of
pseudotree is developed and exploited. Firstly, an analysis result based on pseudotrees is ob-
tained, which shows that the generic identifiability of a full network is ensured if all the edges
are covered by disjoint pseudotrees whose roots are excited. Based on the above result, a pseu-
dotree merging algorithm is developed to decompose a dynamic network into a set of disjoint
pseudotrees and then allocate excitation signals to achieve generic identifiability. In contrast to
the results in [13], the developed approach can be applied to general network topologies in the

situation where all the internal signals are measured.

4.7 APPENDIX

4.7.1 PROOF OF THEOREM 4.1

Theorem 4.1 is established by two graphical results.

Lemma 4.3. In a simple directed graph, given a set P of vertex disjoint paths from vertex set V) to
a vertex set Vs, there exists a set Pe,y of vertex disjoint paths from V) to V) such that | Ppey| = |P|

and the paths in Pye,, are internally vertex disjoint with Vi, U V.

Proof. We prove the lemma by showing that there always exists a Py, by modifying the paths in
P. Let w; — wj be an arbitrary path in P which contains an internal vertex in V; U V,, then we
can always replace w; — wy; by its subpath which contains a starting vertex in V; and an ending
vertex in V5, while the other vertices in the subpath are notin V; U V. This includes the special
case that the obtained subpath has no internal vertex. Applying the above modification to all
the paths in P which contain internal vertices in V; U Vs, we obtain Py, with [Pen| = [P,

in which all the paths are still vertex disjoint. ]
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In a second lemma, a new graphical result is presented to reformulate the path-based condi-

tion in Theorem 3.4 in terms of disconnecting sets.

Lemma 4.4. Consider a simple directed graph G = (V, €) and its any two vertex sets Vi, V> with
a subset Vo C V5. The following statements are equivalent:

J' bvl*)\}z = |f}2| d}’ld bVIﬁVZ = bvl*)\}z + bvl*ﬂ}z\f}z;

2. thereexistsa Vi — V3 \ V, disconnectin g set D such that

by—puy, = DI+ Val; (4.9)
3 thereexist Vy C Vyanda V) — V, \ V, disconnecting set D such that

by, v,up = DI+ V2l

Proof. We first prove that (1) holds if and only if (2) holds. Based on Lemma 4.3, let By, v,
denote a set of maximum number of vertex disjoint paths from V) to V; thatare internally vertex
disjoint with V; U V.

If (2) holds, there exist By, _,y;, with cardinality [V>| and By, _,p with cardinality of | D|, and
the paths in the above two sets are vertex disjoint. A new set Bp_,y,\y, can also be introduced
and is vertex disjoint with both By, _,y;, and By, _, p, because if not vertex disjoint, a path from V
to Vs \ V), will exist and do not intersect with D, contradicting D as a disconnecting set. Thus,
a set of maximum number of vertex disjoint paths By, _,y,\p, can be formulated by linking a
subset of paths in By,_,p and all paths in Bp_,y,,\,- Such concatenation is always feasible
as [By,»p| = |D|, and the obtained B, _,y,\y, is also vertex disjoint with By, _,y,,. Since
by—v, < by, Ly, + by yp,\p, always holds, By, .y, with cardinality [V, and By, YRRV
together form a set of maximum number of vertex disjoint paths from V) to V,, which proves
(1).

If (1) holds, let D be a minimum V; — V, \ V, disconnecting set, and we have By, _,p, with
cardinality [V | and By, _,p with cardinality |D| which are vertex disjoint. Thus the above two

sets together form a set of vertex disjoint paths from V) to V, U D, which leads to
bV1—>\72UD > |D| + |V2 ‘ .

As by, _,y,up is upper bounded by |D| 4 |V, it then holds that by, ,,,p = |D| + V2|,
which leads to (1) < (2).

Then we show that (2) is equivalent to (3). The implication (2) = (3) is straightforward
by letting V; = V. For (3) = (2),if (3) holds, then D; = D U (W \ V) becomes a
Vi — V2 \ V; disconnecting set, and by, _,p,up, = |Di| + | V2] holds since a single vertex can be

regarded to have a path to itself, which concludes the proof. O
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Eventually, based on Lemma 4.4 and Theorem 3.4, Theorem 4.1 is obtained.

4.7.2 PROOF OF THEOREM 4.2

According to Lemma 2.1, the disconnecting set separates all the vertices in the graph into three
disjoint sets as V = & U D U P, while there is no directed edge from S to P. In addition, each
set may contain both internal signals and external signals,ie. S = S, U S,,, D = D, UD,, and
P =P,UP,,anditholds that ¥ C S, UD,and W C D,, U P,. Algebraically, the above

statements mean that there exist permuted network matrices such that

Gs,s, Gs,p, Gs,P, Xs.s. Xs,p, Xs,p,
G = |Gp,s, Go,p, Gpp,|.X= |Xps Xpop, Xppl|-
0 Gp,p, Gp,p, 0  Xpop, Xp,p,

[Ts,s. Ts,p. Ts,p.
Twx = |Tp,s. Tp,p, Tp,p. | (4.10)

Tp,s. Tp,p, Tp,p,

where, for example, T's, p, denotes the mapping from D; to S,,. Based on the above structure
and the equation (I — G)Tyyx = X, our goal is to find a proper matrix K such that Ty, 3 =

Firstly, considering the division of the sets D and X, the mapping T ¢ can be re-written as

TDw Xs TDw Xp
= 0 1 R (4.11)
0 0

Tpx

where Xy = X N S, Xp = W N D,, and the identity matrix is the mapping T4, %, Note
that the rows of the bottom block matrices in (4.11) correspond to the vertices in Dy \ Xp. In

addition, Ty, % can be written as

T — _

Twe = | V", (4.12)
Ty,

where Wp = WN P, and Wy = W N D,,. Thus, it is clear that

Iy,x =C [przzs TD,‘,;ED} ) (4.13)

where C is a selection matrix that extracts the rows of [TD % Ip, ‘)E‘Di| corresponding to Wh.
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In addition, from the permuted matrices and the equation (I — G)Tywx = X, it holds that

Tp,s, = (I— Gp,p,) 'Gp,p,Tp,s.,

where I — Gp, p, is invertible and inversely proper because I — Gp, p, is proper and the network

is well-posed, i.e. lim,_, o, det(I — Gp,p, (z)) # 0. The above equation leads to
Ty, = KTp, % (4.14)

where K = [(I — Gp,p,) '|\,,GP,p,- Then combining the above equation with (4.11),
(4.12) and (4.13) leads to

Tox 7= TV_VP/\_’S TWP/\_’D _ K TWp)?D - RTDW\_’D 0
Tz Ty, c 0 0
_TDMfA?S TDWX‘D
X 0 1 =KTp5.
0 0

The formulation of the above K matrix can be further simplified. Based on the permuted matri-

ces and the equation (I — G)Tywa = X, itholds

(I - Gp,»,)Tp,p, — Gp,0,TD,D, = XP, D,
Thus, we can conclude that

K [(1-Gpp) IwXpz, O
( I( PuP) " s XP, % 7 (4.15)
c 0 0

where K is defined in (4.14); C is defined in (4.13) and its rows correspond to Wp; the columns
of the last block column in (4.15) correspond to D; \ Xp. Note that certain block matrices in

K may disappear depending on if the corresponding set of signals is empty.

4.7.3 PROOF OF PROPOSITION 4.1

Before proving the proposition, we first prove that there exists a directed path from w; to Wf \
{w;} if and only if there exist a parallel path from w; to w; or a cycle around the output w;. Note
that G is a simple graph, i.e. there is no self-loop such as (w;, w;), and no parallel directed edges
from one vertex to another vertex. For “if” part, if there exists a parallel path from w; to wy,
this parallel path must intersect with W~ \ {w;}. Then we can find a directed path from w; to
one vertex in W, \ {w;} as a subpath of the parallel path. If a cycle around wy exists, it must

also intersect with W~ \ {w;}, and thus the cycle contains a subpath from w; to one vertex in
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W;™ \ {w}. Linking this subpath and the edge (w;, ;) leads to a path from w; to W~ \ {w;}.

For “only if” part, for any directed path from w; to wx € W, \ {w;}, if the path does not
contain edge (w;, w;), then combining the path and the edge (wy, w;) will create a parallel path.
If the path contains (w;, w;), then combining the path and the edge (wy, w;) while excluding
(wi, w;) will lead to a cycle around w;. This concludes the relationship between the parallel
paths, the cycles around the output and the paths from w; to W™ \ {w;}.

Then based on the above result, the “only if” of the proposition is straightforward. For the
“if” part, if we collect an internal vertex from each parallel path and a vertex from cycles around

the output into D, D then must disconnect from w; to W;~ \ {w;}.
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REBHIRTF, BREAA R,
FEE ()

Don’t brood on the endless troubles beyond the immediate, and finish the

limited number of cups in the time while you're alive.

Fu Du (Tang dynasty)

Identifiability with partial measurement and

excitation

5.1 INTRODUCTION

In Chapters 3 and 4, the identifiability analysis and synthesis have been addressed in the setting
where all the internal signals are measured, and only a subset of them is excited. However, in
some practical situations, it is not feasible to measure all the internal signals, which motivates
the study in this chapter on the identifiability analysis and synthesis in a more general setting,
where not all internal signals are measured and not all of them are excited, also referred to as the
partial measurement and partial excitation setting.

The identifiability concept concerns the uniqueness of network modules given the available
external-to-internal mappings, where the availability is decided by the scheme of excitation and
measurement in the dynamic network. Therefore, the main challenge of the identifiability study
in the partial measurement and excitation setting is to decide which signals to measure or to ex-
cite, such that the available external-to-internal mappings can lead to unique network modules.
Compared to the full measurement case where the mappings from the external signals to all the

internal signals are available, only the mappings from the external signals to a subset of internal

The material of this chapter is based on the results in [142, 143].
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signals, i.e. the measured internal signals, are available in the current setting.

To the best of the author’s knowledge, [13, 83] are the only works considering identifiability
in this setting so far. Preliminary results for local identifiability are presented in [83]; however,
systematic graphical analysis has not been developed, and local identifiability is a weaker no-
tion than generic identifiability. Sufficient conditions for generic identifiability are developed
in [13], which require a sufficient number of excitation signals to achieve generic identifiability.
However, only measured excitation signals are considered in [13], while the contribution of the
unmeasured noise signals is not exploited as excitation sources for identifiability as done in [169]
and Theorem 3.4 for the full measurement case. In addition, the main result in [13] is not fully
graphical as it also requires the availability of certain mappings from excitation signals to node
signals, and thus the conditions cannot be tested solely based on the network topology. Spe-
cial network structures, i.e. trees and loops, are then considered in [13] such that the required
mappings are obtainable; however, how to handle networks with more general topology is not
considered yet.

In this chapter the concept of generic identifiability in Definition 3.4 and the concept of
global identifiability in Remark 3.2 are considered. We generalize the results in [169] and the
previous chapters significantly from the full measurement setting to the setting with partial mea-
surement and partial excitation. In particular, we focus on the identifiability of a single module,
and then the results can be extended trivially to a subset of modules. We also address the lim-
itations of [13] by exploiting unmeasured noises as excitation sources and by developing fully
graphical identifiability conditions. Additionally, the model sets considered are allowed to con-
tain a priori known/fixed modules.

In Section 5.3 we show how unmeasured noise signals can serve as excitation sources foriden-
tifiability analysis. This is done by introducing a concept of equivalence between network mod-
els and by developing a novel network model structure. Due to the excitation contributed by
the noise signals, a smaller number of measured excitation signals is needed for network identi-
fiability, compared to the result in [13].

More importantly, with the developed model structure, this work develops a series of novel
graphical sufficient conditions to analyze both global and generic identifiability of a single mod-
ule with different excitation and measurement schemes in Sections 5.4, 5.5 and 5.6. With the
obtained conditions, single module identifiability can be checked by only inspecting the topol-
ogy of the dynamic network. Itis worth emphasizing that the conditions presented in this chap-
ter cover all possible cases in identifying a single module in a network. In addition, the graphical
conditions further lead to comprehensive synthesis approaches in Section 5.7, for excitation and
sensor allocation to achieve identifiability, and indirect identification methods for single mod-
ule estimation in Section 5.8. All the above results also extend to multiple modules, i.e. sub-
networks, from the same MISO or SIMO subsystem of the network. The proofs of the technical

results are collected in Section 5.10.
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5.2 PROBLEM FORMULATION

Identifiability conditions of network modules typically require a sufficient number of 7 signals
as excitation sources. Moreover, it is shown in Proposition 3.1 that when all the internal signals
are measured, i.e. C = ['in (2.1), the spectrum matrix ®(z) in (2.9) admits a unique spectral
factor T(q)H(q) under Assumptions 3.1 and 3.2 [169]. In this case, implication (3.5) can be
equivalently simplified by considering (T(q)R, T(q)H(q)) in the left-hand side (LHS) instead
of (T(q)R, ®(z)), as shown in Corollary 3.2. Since the mapping from the noises to the internal
signals is used for identifiability analysis, the noises play the same role as r(z) for the identifia-
bility analysis, and the appearance of e signals can compensate for a lack of 7 signals to achieve
identifiability.

However, in the setting with partial excitation and measurement, where only a subset of in-
ternal signals is excited by r signals and only a subset of internal signals is measured, i.e. C # I
in (2.1), the above result does not apply anymore as only the submatrix C®(z)C" of ®(z) is
taken as a starting point for the identifiability analysis. Thus, the first question is to investigate
how noise signals can be used as excitation sources for the identifiability analysis in the current
setting.

More importantly, this work further aims to develop graphical conditions to verify global
and generic identifiability of modules by only inspecting the graph of the model set. In these
graphical conditions, both r and unmeasured noise signals can be used as excitation sources for
identifiability tests.

Note that throughout this chapter, we consider that each r signal influences a single internal
signal, and R in the network model (2.1) is a binary selection matrix that decides which internal
signals are influenced by (), i.e. R contains a subset of columns of an L x L identity matrix.
Thus, by post-multiplying a matrix A by R, i.c. AR, a subset of columns in A can be extracted.
Then it is clear that T)yr (q) = T(g)R in (2.13) consists of a subset of columns in T(g). In
addition, we consider the situation where the measured internal signals are affected by a full-

rank process noise.
Assumption 5.1. The power spectrum C®(2)C" has full rank.

Recall from Section 2.1 that set Z contains all the unmeasured internal signals, and without

loss of generality, in this chapter w in (2.1) is considered to be ordered as

we
w= ,
wz
where we and wz are vectors that contain the measured internal signals and the unmeasured

ones, respectively. Accordingly, Cin (2.1) is partitioned as C = [I 0] .
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5.3 EQUIVALENT NETWORK FOR NOISE EXCITATION

Identifiability in Definition 3.4 concerns the uniqueness of a single module given the mapping
CT(q)R and the spectrum C®(z)C" . In this section, in order to exploit the noise signals as ex-
citation sources, we introduce a novel network model structure to model the data without loss
of generality. With this model structure, C®(z)C" admits a unique spectral factor CT(q)H(q)
for a transformed noise model H(g). Therefore, implication (3.5) can be equivalently simpli-
fied by considering the uniqueness of a single module given (CT(¢)R, CT(q)H(q)) instead of
(CT(q)R, C®(z)CT), which means that the unmeasured noises can act as excitation sources for

the identifiability analysis.

5.3.1 INOISE SPECTRUM ANALYSIS AND EQUIVALENT NETWORKS

We introduce the novel model structure by exploiting a concept of network equivalence. The ob-
jects CT(q)Rr(t) and C®(z)CT reflect the mean and the power spectral density of the measured
process we. These objects encode all the stochastic properties of interest, i.e. the first and the
second moments, for the measured processes (wc, ). Therefore, this motivates the concept of

network equivalence by extending [168, Definition 4] to the setting with partial measurement.

Definition 5.1. Two network models My and M are said to be (observationally) equivalent if it
holds that

CTi(q)R1 = CaT2(q)Ra, and Ci¥y(2)C| = Cr®1(2)C;

and. this equivalence is denoted by My ~ M.

The above concept of equivalence characterizes two network models that can be used to
model the same measured processes (w¢, 1), because given measured r, the stochastic process we
in two equivalent models has the same mean CT(q)Rr and power spectrum C®(z)C". Thus, a
network model M can be replaced by an equivalent network model to represent the same mea-
sured processes. Note that Gi(g) and G»(g) from two equivalent models may have different
dimensions, e.g. a model M and its immersed network where wz is eliminated [48, 168], and
thus, the matrices C| and Ry can also be different from C, and R».

Furthermore, it can be found that any network model admits the following equivalent model

with the same G(g), R and C matrices, by exploiting the noise spectrum C®(z)C.
Theorem 5.1. For any network model M = (G(q),R,H(q), C, A), there exists an equivalent

network model as

W2 (Glg).R [i(q) 0] .C.A), (5.1)

where H(q) € R(q)"™ ™, with m denoting the number of measured internal signals, is minimum

phase and monic; A € R™™ is positive semi-definite. In addition,
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o if M satisfies Assumption 5.1, (H(q), N) is unique with positive definite A ;

Based on the above result, the measured process (w¢, r) that is modeled by M can be equiva-
lently modeled by M in (5.1), which has the same matrices G(q), R, C, and the structure of the
noise model in M implies that the unmeasured internal signals are noise-free in M. In addition,
M has a transformed white noise signal é with the covariance matrix A. This noise model is sim-
pler than the one in M, and more importantly, M keeps the G(q) matrix invariant as in M. This
invariance is important for the identifiability analysis and the identification of network modules.

The equivalence between M and M is obtained due to the freedom in transforming the un-
measured internal signals and modeling the noises, since CT(g)R and C®(z)C" only reflect the
properties of the measured processes. Therefore, M may describe different unmeasured pro-
cesses from wz in M due to the possible change in its stochastic properties. However, for the
simplicity of notation, we still use w z and X’ to denote the unmeasured internal signals and the
external signals in M, respectively.

Furthermore, in the equivalent model M obtained from M, its noise model H(q) admits a
block diagonal structure if a particular noise model is chosen for M by employing the following

spectral factorization of the disturbance spectrum ®,(z) in (2.2) :
®,(z) = H(z)H(2)", (5.2)

where H(z) has dimension L x p with p denoting the rank of ®,(z) [60]. The above spectral
factorization suggests a noise model for M with H(g) having dimension L x p and an identity
covariance matrix with dimension p,ie. A = I.

Given a network model M with the above noise model, the noise model H(q) of its equivalent
network M also has a special block diagonal structure, if the signal vector w¢ is ordered according

to the so-called confounding variables in the graph associated with M [122].

Definition 5.2. [n a dynamic network, a noise signal ey is called a confounding variable of w;
and wj if ex has directed paths to w; and w; via only unmeasured internal vertices or with length

one. In this case, w; and wj are also said to be confounded by ey.

Without loss of generality, the measured internal signal vector we in M can be ordered such
that the measured internal signals confounded by the same noise signals are grouped together:
All the measured internal signals are divided into disjoint subsets as C = U{;]Si such that two
measured internal signals from two different disjoint sets are not confounded by the same noise
signal. Then if we is ordered as

ws,
we= 1| : |, (5.3)

WS/,

the noise model H(q) has a block diagonal structure as follows.
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Corollary 5.1. Consider any network model M with its covariance matrix A = I € RP*P and
the noise model H(q) of dimension L X p as in (5.2). If the measured internal signal vector we in
M is ordered according to (5.3), then M admits an equivalent network M as in (5.1), whose H (q)

and noise covariance matrix A\ have a block diagonal structure as

H(q) = diag(l’:lg1 (q),- - ,I:ISk(q))7 and A = diag(f\gl, . 7./N\Sk),

where Hs (q) € R(q)!S1*I51 and Ag, € RISI*ISi

In addition to the resultin Theorem 5.1, Corollary 5.1 provides a direct connection between
the sparsity pattern of the noise model in M and the network topology of M under the special

noise model suggested by (5.2).

5.3.2 EQUIVALENT NETWORK FOR HANDLING NOISE EXCITATION

Since a network M and its equivalent model M in (5.1) contain the same G(g) matrix, both of
them can be used to model the same data set, i.e. the measured (wc, r), for the identification of
modules in the dynamic network (2.1). In the previous section, it is discussed that Min (5.1) can
potentially be a better option due to its simpler noise model. In this section, we further show
that the particular noise model of M is also beneficial for the identifiability analysis.

From now on, we use M to specifically refer to a set of models in the form of (5.1) in this
chapter. It can be found that the implication (3.5) for M can be further simplified under mild

conditions.

Proposition 5.1. Fora network model set M that satisfies Assumptions 3.2 and 5.1, implication
(3.5) for M can be equivalently formulated as

CTwx,0(q) = CTwax,1(q) = Giiolq) = Gjii(q), (5.4)

forall M; € M.

The above result indicates that both the mappings from r and ¢ to the measured internal
signals can be used for analyzing identifiability in M, and thus the unmeasured noise signal e
plays the same role as the measured r(f) for the identifiability analysis. In this case, we say that é
signals act as excitation sources for the identifiability analysis. Proposition 5.1 is an extension of
Proposition 3.1 to the partial measurement and partial excitation setting.

Proposition 5.1 shows another advantage of M overa general network model M in network
identification with partial measurement and partial excitation. These two models are equivalent
to describe the same data and contain the same modules; however, the set M of models in the
form of M allows us to exploit the noise spectral density through Proposition 5.1, such that the

noise signals can act as excitation signals for identifiability analysis. In contrast, identifiability in
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amodel set of models in the form of M involves C®C " and the mapping from rto we, i.e. only r
signals can be used as excitation signals, as also considered in [13, 69]. Therefore, in this chapter,
we regard M as the standard model for network identification in the partial measurement and

partial excitation setting.

5.4 NECESSARY GRAPHICAL CONDITIONS

From now on, we focus on the development of graphical conditions for identifiability in M that
contains models in the form of M. Particularly, we focus on the identifiability of a single module.

Necessary and sufficient graphical conditions for the generic identifiability of a single mod-
ule are obtained in [69] for the full excitation case and in Chapter 3 for the full measurement
case. When the setting with partial measurement and partial excitation is considered, the exist-
ing necessary conditions from the above works for the full measurement or full excitation setting
naturally remain necessary conditions for the current setting. Recall the notations in Section 2.5
and that the necessity of the graphical conditions can be achieved by non-parametric model sets

as in Theorem 3.4. Then the necessary conditions are as follows.

Lemma 5.1. Consider a non-parametric model set M that satisfies Assumptions 3.2, 3.4, 3.5 and
S5.1. Then module Gj;(q) is generically identifiable from (we, r) only if the following conditions
are satisfied:

1L bk}‘)VVj_ =1+ b/'\f}"ﬂ/\}j_\{wi};
2. bWi+—>C = 1+ bWi+\{wf}—>C"
3. Each signal in {w;, w;} is measured or is directly excited by a vertex in X.

Proof. Condition 1 is obtained from the necessity in Theorem 3.4 when W; = {w;}, and the
second condition is the dual result as investigated in [69]. The final condition is analogous to

[13, Theorem II1.2]. O

Lemma 5.1 implies a necessary number of measured signals and external signals, including r
and e, for identifiability. This is because the scheme of measurement and excitation decides the
sparsity pattern of matrices C, R, H(g), and thus further influences the mapping CT(¢)X(q)
in Proposition 5.1. The formulation of set A} indicates that the noises, which have unknown
directed edges to wj, are not helpful for the identifiability of Gj;(¢). Note that compared to
Theorem 3.4, Assumption 3.1, which requires the noise model to be structured such that its
upper block is minimum-phase and monic, is dropped in Lemma 5.1, since the noise model of
M under Assumption 5.1 already satisfies Assumption 3.1.

The graphical conditions can be easily tested using graphical algorithms to compute the max-

imum number of vertex disjoint paths. However, the conditions are not suitable for designing
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synthesis approaches for excitation and sensor allocation, since they do not specify explicitly
which signals are necessary to be excited and measured. Thus, following the results in Chap-
ter 4, the above path-based conditions can be equivalently formulated in terms of disconnecting

sets.
Lemma 5.2. Consider the setting of Lemma 5.1,

1. condition 1 holds if and only if there exists a X; — W;~ \ {w;} disconnecting set D such that
bx,—sqwyup = [D|+1;

2. condition 2 holds if and only if there exists a Wit \ {w;} — C disconnecting set D, such that
bwyup, e = |De| + 1.

Proof. The first result follows from Lemma 4.4 and condition (1) of Lemma 5.1. The last result

is the dual situation. O

In the above lemma, the first result shows that the signals in {w;} U D are necessary to be
excited by 7 and € directly or indirectly. In addition, the second result specifies that the signals
in {wj} U D, should be either measured or indirectly measured, i.e. they are not measured but
have vertex disjoint paths to measured internal signals.

However, the necessary conditions in Lemma 5.1 are not sufficient to verify identifiability.
This also means that the requirements on excitation signals and on measured internal signals are
not separable for identifiability, i.e. first allocating excitation signals according to the results for
the full measurement case and then selecting measured signals according to the results for the

full excitation case are not sufficient for the identifiability in the current setting.

5.5 SUFFICIENT CONDITIONS: BOTH INPUT AND OUTPUT MEA-

SURED OR EXCITED

In this section, sufficient graphical conditions are developed to verify global and generic identi-
fiability of a single module in M for the situation, where the input and the output of the target
module are both measured or both directly excited. As shown in Proposition 5.1, identifiabil-
ity concerns the uniqueness of network modules given CTyy x(g). In the special cases where
C = Ior R = I, identifiability of modules relates to the rank of submatrices in Tyyx (g) as
shown in [14, 69] and Chapter 3. Consider the case where C = I as an example, and recall from

Section 2.5 that
Twa(q) = [ - G(g)]"'X(q).

Then the rank condition is analyzed on the basis of the relation
I - G(q)]Twx(q) = X(q), (5.5)
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based on which, the identifiability of modules in G(g) can be formulated as the uniqueness of
solutions for entries in G(g) given matrix Ty x (¢), which is thus connected to Tyy x (¢)’s rank

and can also be tested using the following graphical rank tests.

Lemma 5.3. Consider a network model set M that satisfies Assumptions 3.4 and 3.5, and let

Tyw 2 (q) denote a submatrix of Tyyx (q) with its rows and columns corresponding to W C W
and X C X, respectively. It bolds that

1. rank[T\3 5(q)] = bz _yy generically ;

2. rank[Tyy (q)] = bx_yy globally if the set of maximum number of vertex disjoint paths
from X toW is unigque, and the transfer functions contained in these paths are non-zero for

all models in M.

Proof. The first result is from Theorem 3.2 for non-parametric model sets and from Proposi-
tion 3.3 for parametric model sets. The global rank has been investigated in [157] in terms of
the unique (constrained) set of vertex disjoint paths. Note that the assumption for non-zero

transfer functions is implicit in [157]. O

In the above result, when a parametric model set is considered, the genericity should be un-
derstood as the genericity notion in the parameter space, that is either based on the Lebesgue
measure or the open and dense sets, as shown in Section 3.5.2. The above result shows that the
generic and the global rank of Ty x (¢) in M can be found by counting the maximum number
of vertex disjoint paths. In addition, we define a new notation b ;_, 3, for the global rank test
in Lemma 5.3, i.e. the equality b _,y3, = a implies that b y_, 3, = @, and the set of maximum
number of vertex disjoint paths is unique, while the transfer functions contained in those paths
are non-zero for all the models in the set.

In contrast to (5.5), when C # Iand R # I, we have Tex (q) = C[I — G(q)] 7' X(g) instead,
where [I—G(g)] ! cannot be moved to the LHS to obtain a system of linear equations as in (5.5)
in general. Thus in this work, we consider identifiability of a single module in several special situ-
ations, depending on whether its input or output is measured. For each situation, identifiability
conditions can still be connected to the rank of Tyyx (¢) and further to the graphical rank tests
in Lemma 5.3.

Even if each of the considered cases is limited to a specific situation and these cases cannot be
combined into a single result, they together cover all the situations for single module identifica-

tion in the partial measurement and partial excitation setting.

5.5.1 MEASURED INPUT AND OUTPUT

A sufficient condition is first derived for the verification of single module identifiability in the

situation where both the input and the output of Gj;(¢) are measured.
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Recall Tyyx (q) £ [I — G(q)]~'X(g) where X(q) £ [R(q) H(q)] Then consider the
equation [I — G(q)|Twx (q) = X(q), whose jth row can be permuted to obtain

Tix
T, —
N, w;
{_Gﬁ “Gin\owy 1 0} ’}{ | =X (5.6)
J

*

where for simplicity we omit its dependency on ¢, Xj. denotes the jth row vector of X, and
set /\/;-7 contains the in-neighbors of w; in W for now and will be formally defined later. The
modules contained in the jth row of G(g) are shown as blue blocks in Figure 5.1. Identifiability
of Gji(q) concerns the uniqueness of Gj;(q) in (5.6) given the mappings in CTyyx (g).

If all internal signals are measured, i.e. C = I, all the external-to-internal mappings in (5.6)
are given by Tyy x (¢) = CTyyx(q), and thusin (5.6), we can analyze the uniqueness for Gj;(¢)
given Tyyx(q), as investigated in Chapter 3. However, when only a subset of internal sig-
nals is measured, CTyx (q) only consists of a subset of rows in Tyyx(q). Although T;x(q)
and Tjx (q) in (5.6) are submatrices of CTyyx(g) due to measured w; and wj, the mapping
T/\/}_\{W,’}X(q) may not be directly avaliable, i.e. it may not be a submatrix of CTyyx (q), be-
cause the signals in ./VT \ {w;} may not be measured.

To address the unavailability of TNf \ {wi}x (@), the following result is instrumental, which

is an extension of Theorem 4.2.

Lemma 5.4. Forany network model set M that satisfies Assumptions 3.4, 3.5 with a disconnecting
setDCWUX from any XCXnrw any W C W, there exists a proper transfer matrix K(q)
such that

Twx(q) = K(@)Tpz(q)- (57)
In addition, it bolds that
* K(q) is full column rank generically if bp_,\5) = | D)
* K(q) is full column rank globally if bp,_,\y, = |D| for some Wy C W.

The above result shows that if an appropriate disconnecting set D from & to ;™\ {w;}
is chosen, as in Figure 5.1, T\~ 1,1 v (¢) can be factorized into K(¢)Tpx (q) for some K(q).
7 1
This factorization together with (5.6) leads to

Tix
[Gf" GJW/‘\{WI-}K} [Tm] = Tjx — Xjx, (5.8)

Tix(q)

is full row rank and the signals in
px(q

and thus the uniqueness of G;i(q) is ensured if [
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DU {w;, w;} are measured, i.e. the mappings T;x, Tpx and Tjx are submatrices of CTyyx and
thus available. This shows that only the signals in D U {w;, w;} need to be measured for the
identifiability of Gj;, instead of measuring all the internal signals as in Chapters 3 and 4.

The above requirement for full row rank can be reformulated into a path-based condition
using Lemma 5.3, i.e. D is indirectly excited by a set X of external signals as in Figure 5.1. In
addition, the requirement for measuring D can be further relaxed by the indirect measurement

of D, i.e. D has paths to a set C of measured internal signals as in Figure 5.1.

Figure 5.1: Visualization of a situation where Gﬁ is generically identifiable. G]’-k represents the other in-coming modules of wj,
and the dashed edges represent directed paths. The set A/ contains all the measured internal signals that have known directed
edges (double-lined edges) to the output w;.

The above reasoning for identifiability analysis can be generalized. Before introducing this

result, we first define an important set of signals:

e Letset ./\/}_ contain the signals in VV]-_ and additionally the #nmeasured internal signals

that have known directed edges to w;.

As shown in Figure 5.1, ./\fj-_ contains a subset of in-neighbors of w;. When all the non-zero
modules are unknown, we have ./\/;_ = VVj_ which simply contains all the incoming internal
signals of w;.

Then the following graphical result can be obtained from the generalization of the reasoning
in (5.8).

Theorem 5.2. Consider a model set M that satisfies Assumptions 3.2, 3.4, 3.5 and 5.1. Then
G;i(q) is generically identifiable in M from (we, r) if for some X C Xjand C C C\ {w;}, there
existsa X — N\ {whu C disconnecting set D C W such that

L by qwyup = DI+ 1
2. bp_¢c=|D|
3. wiand wjareinC.
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The above result is visualized in Figure 5.1 for the special case where w; ¢ C, for simplicity.
It shows that to identify Gj;(g), instead of measuring and exciting all the inputs of the MISO
subsystem that contains G,-i(q), we only need to indirectly excite and measure the signals in D U
{wi}. The difficulty in applying the above result may arise from the need to search for the subsets
X and C, which, however, cannot be avoided due to the coupling between the excitation signals
and the measured signals that are relevant to the identifiability of G;;(g).

Compared to Theorem 4.1 where the signals in {w;} U D are excited when all the internal
signals are measured, Theorem 5.2 provides a generalization which only requires the signals in
{wi, w;} U D to be measured. Moreover, D can also be measured indirectly as in condition (2),
i.e. D itself is not measured but has vertex disjoint paths to the measured signals in C.

This indirect measurement of D also appears in the network identification method of [123].
For the consistent estimation of Gji(g), the method requires the indirect measurement of the
signals that block the so-called parallel paths from w; to w; and the loops around wy, while these
signals actually coincide with D as shown in Proposition 4.1. Thus, the considered experimental

setup in [123] matches the one in Theorem 5.2.

Remark 5.1. Based on the connection between the unigue set of vertex disjoint paths and the global
rank of transfer matrices as formulated in Lemma 5.3, Theorem 5.2 can be modified to address

global identifiability by considering b _, {(wup and bp_,c instead.

Theorem 5.2 has a potential application for signal and sensor allocation, as it explicitly states
that the signals in {w;} U D should be (indirectly) excited as in condition (1), and the signals
in D should be (indirectly) measured as in condition (2). However, it can be difficult to analyze
a given model set as it needs to search for a disconnecting set. Thus, an equivalent path-based

version of Theorem 5.2 is developed.

Proposition 5.2. Consider a model set M that satisfies Assumptions 3.2, 3.4, 3.5 and 5.1. Gj,-(q)
is generically identifiable in M from (we, r) if for some X C X;and C C C\{w;}, it holds that

1. b)é—w;uc’ = bA?—>(J\(,.*\{w[})u(f +1;
2 b\ pupue = broc
3. wjand w; areinC.

Compared to Theorem 5.2, the above result avoids the search for a disconnecting set and
thus is easier for analyzing identifiability. However, it is less informative than Theorem 5.2 since
it does not specify explicitly where to allocate excitation signals and sensors for single module

identifiability. The results in this subsection are illustrated in the following example.

Example S.1. Consider a model set M in Figure 5.2 with the target module G2 (q) and the mea-
sured internal signals C = {wy, wo, w3, we }. It can be found that Ny~ = {wi, wa}, which does
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not include the in-neighbor w3 of wy since ws is measured and has a known edge to wy. In addition,
we bave Xy = {é), r4, rs} because these external signals do not have an unknown edge to wy. The

goal is then to verify the generic and global identifiability of G1(q) using the graphical conditions.

Figure 5.2: Identifiable G| (q) (thick edge) with only green internal signals measured and one known module G3 (q) (double-
lined edge).

By taking X = {e,rs} and C = {we}, it holds that {ws} = Disa X — (N5 \ {wi})UC
disconnecting set, as indicated by a red vertex in Figure 5.2. Thus, condition (1) of Theorem 5.2 is
satisfied as there are two vertex disjoint paths €, — wy and rs — ws, indicated by the red arrows
in Figure 5.2. In addition, condition (2) also holds because of the green path ws — we. Then
based on Theorem 5.2, Go1(q) is generically identifiable. The conditions in Proposition 5.2 can be
verified similarly with the chosen X andC.

If the transfer functions are non-zero in all the models of the model set, Go1(q) is also globally
identifiable as the set of maximum number of vertex disjoint paths from {é, rs} to {w\, ws} and

the one from ws to e are unigue.

Next, we extend the result in Proposition 5.2 from a single module to a subnetwork, i.e. a

subset of in-coming modules of w;.

Corollary 5.2. Consider a model set M that satisfies Assumptions 3.2, 3.4, 3.5 and 5.1, and
any subset W; C W™, Then Gy, (q) is generically identifiable in M from (we., 1) if for some
X C X andC C C\ ij, it bolds that

Lobg_ n-ue =brov-wwue T 0w andbr_y, = IWs

2 b owue = base

3. WU {w;} is a subset of C.
Proof. The proof is analogous to the proof of Proposition 5.2 and can be based on the proof of
Theorem 5.2. In this case, we only need to replace Gj; with Gy, and T; 5 with Ty, % in (5.19).
Then the rank condition implied by the first path-based condition leads to a unique solution for

The above result is a generalization of Theorem 3.4 to the partial measurement setting. In

addition, Corollary 5.2 is related to [13, Theorem IV.4] which also specifies sufficient conditions
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for the generic identifiability of Gy, (¢), in asetting without known non-zero modules and with
only rsignals as excitation sources for identifiability analysis. In addition, the theoremin [13] not
only contains a graphical condition but also requires the prior knowledge for certain submatrices
of Tyyx (q). When all the non-zero modules are unknown and only 7 signals are considered as
excitation sources for the identifiability analysis, the graphical condition there is equivalent to
the first condition in Corollary 5.2, while the corollary further specifies the graphical conditions,

under which the required submatrices of [13, Theorem IV.4] can be obtained.

5.5.2 EXCITED INPUT AND OUTPUT

In the previous section, it is assumed that both the input and the output of a module are mea-
sured, which may not be feasible in some practical situations. This motivates us to consider the
situation where the input or the output can be unmeasured, with the cost that they are directly
excited.

In this case, instead of starting with the equation [I — G(q)|Twx(q) = X(g) as in (5.6),
we analyze identifiability using the i-th column of C = Tew (¢)[I — G(g)], where Tew (¢) =
CT(q). Unlike (5.6) which treats G;;(g) in the corresponding MISO subsystem, we takes a dual
perspective now and analyze Gj;(¢) in the corresponding SIMO subsystem, as shown in Fig-
ure 5.3, where the two blue blocks denote the module Gji(q) and the other out-going modules

of w;. Thus, a dual result of Lemma 5.4 can be obtained.

Lemma 5.5. Forany network model set M that satisfies Assumptions 3.4, 3.5 with a disconnecting
set D C W from any X C Xt any W C W, there exists a proper transfer matrix K(q) such
that

Twx(q) = Two(9)K(q)- (5.9)
Additionally, it holds that
* K(q) is full row rank generically if b 5_,» = |DJ;
* K(q) is full row rank globally if bz, = |D| for some X C X.

In view of analyzing the generic identifiability of Gj;(¢) when its input and output are di-
rectly excited, the above result allows us to find an appropriate disconnecting set D, as shown
in Figure 5.3. It can then be found that Gj;(g) is generically identifiable, if the signals in D are
indirectly excited by a set X of external signals and indirectly measured, i.e. D has vertex disjoint
paths to a set C of measured signals. This is illustrated in Figure 5.3 and can be formalized as
follows.

To introduce the identifiability results, we first define an important set:

* Let ./\/;+ contain the signals in WI-JF, defined in Section 2.5, and additionally the internal
signals, to which w; have kzown directed edges and that are zot directly excited by vertices

in X’ whose out-degree is one and the only out-going edge is known.
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Figure 5.3: Visualization of a situation where Gj,- is generically identifiable, and its input and output are directly excited. G;‘
represents the other out-going modules of w;, and the dashed edges represent directed paths. The set " contains the internal
signals to which w; have known directed edges, and every vertex in " is excited by a vertex in X through a known edge.

M+ contains a subset of out-going neighbors of w;, as shown in Figure 5.3. When all the mod-
ules are unknown, we have M+ = Wf which simply contains all the out-neighbors of w;. The
formulation of ./\/iJr excludes any output wy of w;, if there exists a x; € X that has out-degree
one and has a known directed edge to wy. This is because the edge (w;, wi) does not influence
the identifiability problem when it is known and wy is directly excited.

Then the following result can be obtained.

Theorem 5.3. Fora model set M that satisfies Assumptions 3.2, 3.4, 3.5 and 5.1, G;(q) is gener-
ically identifiable in M from (we, r) if two vertices X; and x; exist in X, which have out-degree 1
and known directed edges to w; and w; respectively, and for some Xcx \ {xj} and C C C, there
existsa N7\ {w;} U X — C disconnecting set D C W such that

L b{w,-}UD%C_ = |,D‘ + l;
2. by_p=1D|

Proof. 'The proofis analogous to Theorem 5.2 by considering the i-th column of C = Ty (I—
G). Note that the analysis requires the availability of T¢; and T¢;. The mapping T¢; can be
obtained from CTX under the existence of x;, i.e. when w; is directly excited by x;. x; can be
either a measured signal 7; or a noise signal é;: Firstly, r; always has out-degree one, and it is clear
that T¢; is a submatrix of CTR. On the other hand, when ¢; has out-degree one and an known
directed edge to w;, its corresponding column H,; in H has only one non-zero entry that is also
known. Therefore, T¢; can be obtained from CTH,; as well. Similarly, T¢; can also be obtained

from CTX under the existence of x;. ]

Theorem 5.3 is visualized in Figure 5.3. It shows that to identify Gji(g), instead of measur-

ing and exciting all the outputs of the SIMO subsystem that contains Gj;(g), it is sufficient to
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measure and excite the signals in D U {w; } indirectly. The existence of x; and x; in Theorem 5.3
requires the input w; and the output w; of the target module to be directly excited, by either r
signals or e signals that only have one known out-going edge. The above direct excitation for w;
and w; ensures that the mappings T¢; and T¢;, which are required for the identifiability analysis,
can be obtained from CT(q)X(qg).

Theorem 5.3 is also a dual result of Theorem 5.2: while Theorem 5.3 considers the input and
the output to be directly excited, Theorem 5.2 assumes them to be measured; in addition, the
graphical conditions of the two results have a similar structure. The result can also be extended
to address global identifiability by requiring that the sets of maximum number of vertex disjoint
paths are unique. In addition, a path-based formulation of Theorem 5.3 can also be obtained,

which is analogous to Proposition 5.2.

Proposition 5.3. For a model set M that satisfies Assumptions 3.2, 3.4, 3.5 and 5.1, Gﬁ(q) is
generically identifiable in M from (we, r) if two vertices X; and x; exist in X, which have out-
degree | and known directed edges to w; and w; respectively, and for some X C X \ {x;} and
C C C, it bolds that

L by+ixoe = barpwyue—e T b

2 b/\/,"'\{w,}ui’—)(f =by_e
While Proposition 5.3 is a dual result of Proposition 5.2, it allows us to analyze identifiability

in a completely different setting, as illustrated in the following example.

Example 5.2. Consider the identifiability of G21(q) in M as shown in Figure 5.4, where only the
rsignals, Wa, Ws, and wy are measured, while {w\, w, } is directly excited by {r1, &, }. It holds that

NT = {wo, w3, ws}, and furthermore, we can choose X = {és, 16} and C = {wq, ws, w7}.

oWl

Om®
()

Figure 5.4: Identifiability of Gy (q) is considered (thick line) in M with both input and output unmeasured, while w5 is directly
excited by €, via a known edge (double-arrow edge)

502020

It can be found that {ws,ws} = Disa (NJ* \ {w2}) U X — C disconnecting set, as indi-
cated by the red vertices in Figure 5.4. In addition, condition (1) of Theorem 5.3 is satisfied since
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there are three vertex disjoint paths, including wy — wq, wo — Wa, and ws itself, indicated by
the green edges in Figure 5.4. Condition (2) is then satisfied because there are two vertex disjoint
paths indicated by the red edges, including re — w3 and es — ws, which concludes the generic
identifiability of G21(q). Note that re excites w3 indirectly through a path.

Since the above sets of maximum number of vertex disjoint paths are unigue, Goi(q) is also

globally identifiable.

Remark 5.2. When the identifiability of multiple modules Gyy,;(q) from one SIMO subsystem
is considered, where W; C W{", the results in this subsection can be extended in a straightfor-
ward way by considering Wi instead of the single output wj, which is similar to the extension in
Corollary 5.2

The above remark leads to a graphical result that is related to [13, Theorem IV.2], which
also considers the identifiability of multiple modules from one SIMO model. However, [13,
Theorem IV.2] is not fully graphical as it requires the availability of certain mappings, and it

considers neither known modules nor the excitation contributed by unmeasured noises.

5.6 SUFFICIENT CONDITIONS: MEASURED INPUT OR OUTPUT

WITH INDIRECT EXCITATION

Even if Proposition 5.3 considers the most general measurement scheme, it requires w; and w; to
be directly excited. When w; (or wy) is measured, it is not necessary to directly excite w; (or w),
as shown in the last condition of Lemma 5.1. In this section, we develop graphical identifiability
conditions for the situation where either w; or w; is measured and not directly excited.

We first consider the case where the input w; is unmeasured and the output w; is measured,
and the measured w; may not be directly excited by r or e. As in (5.6), the mapping T;x (q) is
not a submatrix of CT(q)X(q) as w; is unmeasured, and thus T;x (¢) needs to be represented
by available mappings via an appropriately chosen disconnecting set, which can be motivated by

the following example:

Example 5.3. Consider the network model set in Figure 5.5(a) where the identifiability of G2 (q)
is of interest while w is unmeasured. Since the mapping from ry to wy is known to be 1, Go1(q) can
be uniquely recovered from the available external-to-internal mapping from ri to ws.

In Figure 5.5(b) there is a loop around wy, and the mapping from ry to w is

Gal(g)

Twn(9) = 7= 0 Ga@)”

and thus Gy1(q) cannot be recovered from Ty, (q) alone as in Figure 5.5(a). However, the loop
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Figure 5.5: Two network model sets with 621(q) as the target module and wy unmeasured. Gy (q) is generically and globally
identifiable in both cases under measured signals (green).

O—CE——0O

~

transfer can be found as

1
- Gi3(q)Ga(q)’

and thus G (q) = Ty, ()T, L. (q), where both mappings are available because wy and w are

w3r;

Ty (q)

measured.

As shown in the above example, it is important to measure and excite the vertices in the loops
around the unmeasured input, in order to achieve the identifiability of the module under con-

sideration. This observation can be generalized as follows.

Theorem 5.4. For a model set M that satisfies Assumptions 3.2, 3.4, 3.5 and 5.1, suppose that
w; is measured but w; cannot be measured. Let set N* contain all the in-neighbors of w; in W.
Module Gj:(q) is generically identifiable in M from (we, r) if a vertex x; € Xj exists, which has
out-degree one and a known edge to wi, and for some X C X\ {x;} and C C C, there exists a
X U{xi} = N U N\ {wi}) UC disconnecting set D C W such that

L bxypy—pupey = 1+ Dk
2. bD*}é = "D|

In the above result, the disconnecting set intersects with the paths from x; to N, which
implies that all the loops around w; are blocked by the disconnecting set D, matching the ob-
servation from Example 5.3. Therefore, this result is an extension of Theorem 5.2 to the setting
with unmeasured input by additionally blocking all the loops around the unmeasured input.

In addition, both Theorem 5.3 and Theorem 5.4 can be used to analyze the identifiability
of Gji(q) with unmeasured input and measured output, while Theorem 5.4 provides the extra
freedom that w; does not need to be directly excited.

Then the corresponding path-based formulation of Theorem 5.4 can also be derived.

Corollary 5.3. For a model set M that satisfies Assumptions 3.2, 3.4, 3.5 and 5.1, suppose that

wj is measured but w; cannot be measured. Module Gj;(q) is generically identifiable if a vertex
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x; € X; exists, which bas out-degree one and a known edge to w;, and for some X C X;\ {x;} and
C CC, the  following conditions hold:

L brypysnunue =1+ b)?u{x,-}a/\/’,*u(./\/f*\{w,-})UC_"

2 bruponrow \whue = Prugny e

The above result can also be extended trivially to a subset of in-coming modules of w;, which
is similar to the extension in Corollary 5.2.

For the situation where the input w; is measured while the output w; is unmeasured, the
requirement for the direct excitation for w; in Theorem 5.3 can also be relaxed. Here we start
with the analysis in a SIMO problem as in Section 5.5.2. When the direct excitation for w; is not
present, the mapping T¢;(q) is thus not given by CTyyx (q). However, based on Lemma 5.5,
we can simply require a disconnecting set D from {w;} to C, and then T¢;(g) is represented by

Tep(q)K(q) for some K(gq), where Tep(g) can be obtained in certain way.

Theorem 5.5. Fora model set M that satisfies Assumptions 3.2, 3.4, 3.5 and 5.1, suppose that for
module G;i(q), its inpur w; is measured while ontput w; is unmeasured. Then G;;(q) is generically
identifiable in M from (we, r) if a vertex x; € X exists, which bas out-degree one and a known
edge to wj, and for some X C X \ {x;} and C C C withw; € C, there existsa (N;F \ {w;}) U
X U {w;} — C disconnecting set D C W such that

L byyopse = DI+ 1
2 by p=1D|.

Note thatsince w; € C, the disconnecting set in the above result must contain w;. This result
generalizes Theorem 5.3 to address the situation where the input is measured but has an indi-
rect excitation source, while the input needs to be directly excited in Theorem 5.3. The above
generalization is achieved by additionally blocking the paths from w; to Cc using the disconnect-
ing set, compared to Theorem 5.3. Furthermore, the result in Theorem 5.5 can be extended to
analyzing global identifiability as in Remark 5.1 and the identifiability of a subnetwork, i.e. a
subset of out-going modules of w; in this case, as in Remark 5.2. A path-based formulation of

Theorem 5.5 can be also obtained analogously as in Corollary 5.3,

5.7 ACTUATOR AND SENSOR ALLOCATION FOR IDENTIFIABIL-

ITY

The results in the previous sections provide analysis results for verifying identifiability for a given
configuration of measured and excited signals. In order to extend these results for addressing the
synthesis problem, i.e. allocating sensors and actuators to achieve identifiability, we extend the

reasoning in Section 4.3 as follows.
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Depending on whether the input or the output of a module is measured, Theorems 5.2, 5.3,
S.4 and 5.5 explicitly require the signals in the disconnecting sets to be excited and measured to
guarantee single module identifiability. Therefore, the idea is to first compute a disconnecting
set and then allocate actuators and sensors accordingly. However, the disconnecting sets in the
theorems cannot be computed before the excitation signals X and the measured signals C are
specified. Thus, we first provide necessary conditions for the disconnecting sets that do not rely

on external and measured signals.
Corollary 5.4. For a model set M that Assumptions 3.2, 3.4, 3.5 and 5.1,

* ifitsatisfies the conditions in Theorem 5.2 with disconnecting set Dy, then D) is also a {w; } —
N7\ Awi} disconnecting set;

* ifit satisfies the conditions in Theorem 5.3 with disconnecting set Dy, then D, is also a ./\/i+ \

{w;} — {w;} disconnecting set;

* ifitsatisfies the conditions in Theorem 5.4 with disconnecting set D, then D3 isalsoa {w;}—
N U N\ {wi}) disconnecting set;

* ifitsatisfies the conditions in Theorem 5.5 with disconnecting set Dy, then Dy isalsoa (N;T\
{wih) U{wi} — {wi, w;} disconnecting set;

Proof. The proof is analogous to the proof of Corollary 4.3. ]

After the above disconnecting sets are computed, excitation signals and sensors can be allo-
cated to achieve the identifiability of Gj;(¢). Following the theorems, we illustrate the synthesis
approaches in Table 5.1 for different cases depending on whether the input or the output can
be measured. For each situation, we specify how the disconnecting set is constructed and which
signals are to be excited or measured.

Taking Case 2 in Table 5.1 asan example, a N; "\ {w;} —{w;} disconnecting set D that satisfies
wj ¢ D is first computed. Then for actuator and sensor allocation, each signal in D U {w;, w; }
is directly excited by a distinct 7 signal, and all signals in D are measured. In addition, the output
wj is indirectly measured, which is also required in Case 4.

The indirect measurement of w; in Cases 2 and 4 means that w; has a path to a measured
vertex Wy, and more importantly, based on Theorems 5.3 and 5.5, we choose wy in the following
way: wy € C\ {w;} is an internal signal such that the computed D is also a N} \ {w;} — {wi}
disconnecting set in Case 2 or a (A" \ {w;}) U {w;} — {wi} disconnecting set in Case 4; in
addition, there exists a path from w; to wy that is vertex disjoint with D.

The synthesis approaches can be justified in the following result.

Theorem 5.6. For a model set M that satisfies Assumptions 3.2, 3.4, 3.5 and 5.1, consider each
case in Table 5.1. If the disconnecting set D is formulated and the excitation signals and sensors

are allocated according ro Table 5.1, module G ;(q) is generically identifiable.
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Table 5.1: Different synthesis approaches for identifiability of G/[(q).

Case 1: Measured w;

Case 2: Excited w; and

Case 3: unmeasured w;

Case 4: measured w;

and w; wj and measured w; and unmeasured w;
Disconnecting | {ni} — N~ \ (w} | N7\ Dk — DoF | Onb A7 OGN | N\ {wD) U
set D withw; & D withw; & D {wi}) withw; ¢ D {wi} — {wi, w;} with

w; & D

Excitation allo-
cation

Directly excite D U
{w;} with r

Directly excite D U
{w:, w;} with r

Directly excite D U
{w;} with r

Directly excite D U
{w;} withr

Sensor  alloca-

tion

Measure DU {w;, w; }

Measure D and indi-

rectly measure w;

Measure D U {w; }

Measure D and indi-

rectly measure w;

Proof. In Case 1, the allocated r signals form a set X,and D forms a set C. It is straightforward
that the obtained X, C and D together satisfy the conditions in Theorem 5.2. In Case 2, the r
signals that directly excite D form the set X, and DU {wy } forms the set C where wy is the indirect
measurement of w;. Then due to the chosen wy and the direct excitation and measurement
of D, the conditions of Theorem 5.3 are satisfied. The proofs for the other two cases follow

analogously and thus are omitted. O

When computing the disconnecting set in the above approaches, a minimum disconnecting
set can be found by standard graphical algorithms [135]. Also note that in the obtained model
set in Cases 1 and 3, module G,-i(q) is globally identifiable as all the relevant signals are directly
exited and measured, and thus Theorems 5.3 and 5.4 are satisfied with the unique sets of the
maximum number of vertex disjoint paths. Global identifiability of G;;(q) in the other two

cases depends on the chosen indirect measurement wy for wy.

Example 5.4. Consider the target module G2, (q) in the network model set in Figure 5.6(a), where
there is one known module G (q), and w. is excited by a noise signal 4 through a known edge. As-
suming that the input wy and the output wy of the target module cannot be measured, i.e. Case 2in
Table 5.1, the goal is to allocate additional v signals and sensors to achieve the generic identifiability
of G2u(q).

Firstly, it can be found that N\ = {w3, w1 } according to the definition of N[ in Section 5.5.2,
since Wy is directly excited by es. Then based on Case 2 in Table 5.1, a ./\f1+ \ {wa} — {2}
disconnecting set can be constructed as D = {ws}, indicated by the red vertex in Figure 5.6(b).
Then the target module Go1(q) becomes generically identifiable, if the input wi, the output wo and
D are excited, and an indirect measurement of W exists, i.e. Ws in this case since wy only has a

path tows. The obtained experimental setup is shown in Figure 5.6(b).

Furthermore, like the extension made in Corollary 5.2, the synthesis approaches for Cases 1
and 3 can be extended trivially to deal with a subset of in-coming modules of wj; and the ones
for Cases 2 and 4 can also be extended to consider a subset of out-going modules of w;, as noted
in Remark 5.2.

For simplicity, the developed synthesis approaches in this section do not take advantage of the

initially present external signals, while these signals may also contribute to the identifiability of
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(a) (b)

Figure 5.6: The target module G21(q) in (a) becomes generically identifiable after the additional actuators and sensors are allo-
cated as in (b).

Gji(¢) and thus reduce the number of additional signals required for the allocation. In addition,
the r signals are directly allocated at the signals in the disconnecting sets in Table 5.1; however,
the freedom of allocating these 7 signals elsewhere such that they have vertex disjoint paths to
the disconnecting sets is not exploited. This limitation could be addressed by extending the
synthesis approaches in Table 5.1 to more advanced approaches similar to Algorithm 1 for the
full measurement case. The difficulty of the above extension lies in the interdependence between

the excitation signals and the measured signals.

5.8 INDIRECT IDENTIFICATION METHODS

The disconnecting-set-based results in Theorems 5.2, 5.3, 5.4 and 5.5 also suggest several indirect
identification methods through which the module of interest Gj;(¢) can actually be estimated in
the situation that the identifiability conditions are satisfied through external excitation signals r
only. rsignals are required for the indirect identification because the mappings from the r signals
to the measured internal signals can be estimated consistently.

The identification algorithms can be retrieved from the following result, where all the non-

zero modules are assumed to be unknown for simplicity.
Proposition 5.4. For M with all the fixed modules being zeros,

* if it satisfies the conditions in Theorems 5.2 withw; ¢ D and X having no directed edge to
wj, then for M, it bolds generically that

t
Gilg) = Tx(q) [T”‘ﬂ H : (5.10)
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* if it satisfies the conditions in Theorem 5.3 withw; ¢ D U C, it holds generically that
T
Gii(q) = [1 0} [Téj(Q) Tex (61)} Tei(q); (5.11)

* if it satisfies the conditions in Theorem 5.4 with w; ¢ D, X ha ving no directed edge to w;,
and x; € 'R, then it holds generically that

:
(M 1
Gii(q) = Tix(q) ch_(fu{X‘})(q)] M , (5.12)

where ey, is a standard basis vector which denotes the mapping from (X U {x;}) to x;;
* if it satisfies the conditions in Theorem 5.5, it holds generically that

Giilg) = {1 0} {Tc_j<‘I) Tex(@)] Cor (5.13)

where Cg; is the submatrix of C whose rows and columns correspond to C and w, respectively.

Proof. (5.10) is obtained from (5.19) where P = T under the assumptions that X has no
directed edge to w; and there is no known module, and (5.11) is a dual result of (5.10). Similarly,
(5.12) is derived from (5.23), and combining (5.24) and (5.25) leads to (5.13). O

The four expressions in the above proposition show opportunities to estimate Gj;(g) when
the set A consists of only measured 7 signals. In this case, all the involved mappings, including
Tex(q); Tei(q) and Tg;(q), are mappings from measured 7 signals to measured internal sig-
nals, and thus, they can be estimated consistently using the standard open-loop identification
methods [90]. Consequently, Gj;(g) can also be estimated consistently on the basis of the above
expressions. Taking (5.11) as an example, it shows that an estimate of Gji(¢g) can be obtained
from dividing the mapping from x; to C by the mapping from {x;} U X to C, as visualized in
Figure 5.3. Note that these methods can also be generalized to identify multiple modules, which
is similar to the extensions in Corollary 5.2 and Remark 5.2.

The methods cover all the possible situations for single module identification depending on
whether the input or the output is measured. The particularly interesting case is (5.11) which
leads to a method that can estimate Gj;(¢) even when both its input and output are unmeasured.
The methods also do not require measuring the inputs of the MISO subsystem that contains
Gji(g), which is a typical choice in the literature such that the MISO subsystem can be estimated
to obtain the module estimate [59].

The obtained indirect methods can address significantly more general settings than the exist-
ing network identification methods [48, 59, 88, 123, 140] which are typically limited to a specific

measurement scheme, e.g., both the input and output are measured [48, 59, 123, 140]; or the
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input is unmeasured but the output is measured [59, 88]. However, the indirect methods in this
chapter require measured r signals as excitation sources, which can lead to a higher experimental

cost than some of the existing methods, e.g., the direct method in [48].

5.9 (CONCLUSIONS

The identifiability conditions for verifying single module identifiability, i.e. sub-question 1 as
formulated in Chapter 2, and the synthesis approaches for allocating actuators and sensors to
achieve single module identifiability, i.e. sub-question 2 in Chapter 2, are investigated in this
chapter in the setting with partial measurement and partial excitation.

For the single module identifiability analysis, in order to exploit the noise excitation for the
identifiability tests, the concept of network equivalence is introduced and a novel network model
structure is developed. This model structure has a simple noise model and allows us to explore
the noise excitation for the identifiability tests.

More importantly, graphical conditions for verifying both the global and generic identifi-
ability of a single module are developed in the case of partial measurement and partial excita-
tion. Given the developed model structure, the graphical conditions regard both measured ref-
erence signals and unmeasured noises as excitation sources for the identifiability analysis. It is
also shown that disconnecting sets provide the important information regarding which signals
should be excited or measured to achieve identifiability. The above information further leads
to synthesis approaches, for excitation allocation and sensor allocation to achieve identifiability,
and indirect methods for estimating network modules.

Open questions include the extension of the synthesis approaches to take advantage of the
initially present external signals and to gain extra freedom to allocate actuators and sensors, since
in the current approaches r signals are directly allocated at the signals in the disconnecting set.
In addition, the extension of the pseudotree-based synthesis approaches in Chapter 4 to the par-
tial measurement and partial excitation setting may provide more efficient synthesis approaches
for the full network identifiability. This extension has been preliminarily considered in [37] for
acyclic dynamic networks. It is also attractive to investigate how the identifiability results con-
nect to the existing identification methods, e.g., the ones in [48, 120, 152], which are typically

less dependent on the presence of r signals than the indirect methods developed in this chapter.

5.0 APPENDIX

5.10.1 PROOF OF THEOREM 5.1

We first exploit the spectrum CHC" of M. Based on the measured signals we, an immersed

network model, which only represents the behavior of the measured signals, can be obtained by
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eliminating the unmeasured signals (called immersion or Kron reduction) [48]. To introduce

the immersed network, we first define

C = Gcc + GCZ(I— GZZ)_IGZC
H= He + Gcz([* ng)ile,

and R similarly, where, for example, G¢ z represents the submatrix of G that has its rows and
columns corresponding to the signals in C and Z, respectively. Then the immersed network

model after the elimination of unmeasured internal signals has the following form:

we = Gwe + Rr(t) + He(t).

Note that the above model may have non-zero diagonal entries in G, and (I— C) has a proper
inverse because of Assumption 2.1(b) and consequently (I — G°°) being full rank. This model

further leads to an external-to-internal mapping:
we = (I — G)'Rr(t) + (I — G)'He(r). (5.14)
Based on (2.6) and (5.14), it can be found that
Ce®C" = (I1- G)'HAH* (1 - G)~*, (5.15)
where it holds that
ci-6)"'c"=1-6)"". (5.16)

In addition, HAH* can be re-factorized into HAH* [60], where (H, A) satisfies the properties
of this theorem. Note that (H, A) is unique and A is full rank if Assumption 5.1 is satisfied.
This together with (5.15) and (5.16) leads to

H
CeC" =ci-G)™!

Al olu-6)c.

The above equation implies that the external-to-output mapping of (5.1), i.e.
H
0

leads to the same object (CTR, C®C ) as M, which concludes that M~ M.

we=C(I—G)'Rr+C(I-G)™! ¢

)
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5.10.2 PROOF OF COROLLARY §5.I

The existence of the equivalent network model M follows from the proof of Theorem 5.1. In
addition, with the ordering of we, H in (5.15) has a block diagonal structure, and each block
corresponds to a set S;, based on the proof of Theorem 1 in [123]. As A is an identity matrix,
HAH* isblock diagonal, and thus the spectral factorization of each block matrix in HAH* leads
to block diagonal H(g) and A.

5.10.3 PROOF OF PROPOSITION 5.1

For any network model, it holds that

Ce,(0)CT = C(I— G)"'H,AH}(I - G)~*C",

Hl -
where H, £ ,Hismonicand C = [I 0]. Then the proposition is proved by showing that
P 0 prop p Y g

C(I—G)~'H, and A can be found uniquely given CTR and C#C " under Assumption 3.2, and
then the two implications are trivially equivalent.
If G is strictly proper under Assumption 3.2(a), C(I — G) ~'H,, is also monic. Since C®,C"

admits a unique factorization as

Ce,C" =LA, L,
where L is monic [58], it holds that C(/ — G)™'H, = Land A = A,. Thus, the unique-
ness of A and C(I — G)'H, is guaranteed given C®,C", which concludes the proof under
Assumption 3.2(a).

If Assumption 3.2(b) holds, there exists a permutation matrix P such that
C®,C" = (CP")F(PH,)A(H;PT)F*(PC"),

where F £ [I— PG*°PT]|~!and F is lower unitriangular. As CP" contains the first |C| rows of
P, there exists another permutation matrix P such that PCPT is in row echelon form. Note
that pre-multiplying a square matrix by PCPT extracts a subset of rows in the matrix without

re-ordering them. Based on the above facts, consider
PC®,C"P" = (PCPT)F(PH,P")PAPT (PH;PT)F*(PC'PT),

where
(PCP")F(PH,P")
is lower unitriangular because the pre- and post-multiplication of F leads to a submatrix of F

with rows and columns corresponding to the same indexes. As PC®,CTPT admits a unique
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LDL* decomposition as
PC®,CTPT = LA,L*,

where L is lower unitriangular, (PCPT)F(PH,P ") and PAPT can be uniquely determined as
(PCPT)F(PH,P") =L, PAP" =A,.
Therefore, C(I — G)~'H, and A can also be uniquely found given the spectrum matrix, which

proves the proposition under Assumption 3.2(b).

5.10.4 PROOF OF LEMMA 5.4

The existence of K is proven in Theorem 4.2. Asnow D is a subset of WU X, K has the following

form according to Theorem 4.2:

(I — Gpp) wiGrp,  [(I— Gpp) IwiXpp,
C 0

K=

)

forsome P C Wand W, C P, and some disjoint sets D; and D, such that D U D, = D;
C is a selection matrix that extracts the rows corresponding to W, from a matrix whose rows
correspond to Dy, where W, = WND.

Note that the K matrix equals the external-to-internal mapping from D to P in a subgraph of
G, where the vertices in D are the external signals with all in-coming edges of D removed, and the
signals in P are internal signals. This characterization of K is clearly seen from its formulation:
(I-Gpp)™" |Gpp, Xpp, | hasthesame structure as Tyy x in (2.13); and the block row [C 0]
in K represents the mapping from D to W, as C is the mapping from D, to W, C Dy, and the
zero entries indicate that there is no path between any two distinct vertices in D when the vertices
in D are externals signals. Thus, the full column rank of K can be evaluated based on Lemma 5.3

for this subgraph.

5.10.5 PROOF OF THEOREM 5.2

The proof is to show that a unique Gj; can be found given T¢y, T; % and T} 5. Note that by
condition (1), w; ¢ D holds. Let set A contain the remaining in-coming internal signals of
w; which are not in ./\/;-_, i.e. N contains the ones that are measured and have known directed

edges to wj. When w; ¢ D, recall the row of (I — G)Tyyx = X corresponding to wj, and after
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permutation we have

DX v
[*Gji O K 10T = X O T, 517)

*

where X is a row vector with its columns corresponding to the signals in X and thus is known;
Gin'T sz isalso given as the modules in Gy are known and NV is measured; K| satisfies K; T'p 5 =
TNf \ o} ¥ based on Lemma 5.4. Furthermore, there exists Ky such that K»Tp 5 = T 5, and
K, is full column rank generically by condition (2) and Lemma 5.4. This generically leads to

Tpx = KiTcx, (5.18)

where ()T denotes the matrix’s left inverse. Then combining the above equation and (5.17) leads

to
T
—Gj fGJNF\{W,}KlKﬂ i _ p, (5.19)

cx

where P = X — T, + Gin' Ty v, and the above equation holds generically. In addition, due to

conditions (1) and (2), it holds that

bx_qwyue =1+bx_e,

and thus
rank(T g, 00y %) = 1 + rank(Tez), (5.20)

which implies that (5.19) has a unique solution for G;; generically based on Theorem 3.1 and
thus also implies the generic identifiability of Gj;.

When w; € D, the jth row of (I — G)Tyyx = X can be written as follows after permutation:

Tix
—Gi —Gpuv\mpk 0] Tpx| =X+ GnTyx,
*
where K; Tpz = T({»»’,-}uj\/l*\{wf})f for some K;. Note that for the above equation in the

special case where N' = (), GjnrT)s ¢ disappears and X becomes non-zero, because X must
have a directed edge to w; € D; otherwise, there exists a path from X to ./\/}7 \ {w;} which does
not intersect with D based on condition (1) and thus contradicts that D is a disconnecting set.
Finally, combining the above equation and (5.18) leads to unique Gj; generically given CT),, &

and the first two conditions.
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5.10.6 PROOF OF PROPOSITION 5.2

We prove this result by showing that the conditions are equivalent to the conditions of The-
orem 5.2. Firstly, based on Lemma 4.4, condition (1) is equivalent to condition (1) of Theo-
rem 5.2, and both conditions are satisfied by choosing D to be a minimum X' — N\ {wi}) uc
disconnecting set. With this choice, b S\ = |D| by the Menger’s theorem, and D

isalsoa X' — C disconnecting set. Then if condition (2) is satisfied, it holds that
Dl = bz

which implies that D is a minimum X -C disconnecting set by the Menger’s theorem, and
thus bp_,s = |D|, i.e. condition (2) in Theorem 5.2. On the other hand, if condition (2) in
Theorem 5.2 holds, there are maximally |D| vertex disjoint paths from X via D to C, collected
into set P. As D isa minimum X — (N~ \ {w/}) U C disconnecting set, all the paths from X
to (N~ \ {w;}) should intersect with the paths in P, which implies condition (2) of this result

and thus concludes the proof.

5.10.7 PROOF OF LEMMA 5.5

The proof is analogous to the proof of Lemma 5.4 with some non-trivial differences that are
presented here. Let S contain all the vertices that is reachable by X without intersecting D, and
P=V\(DUS).AsDCW,X C Sand W C D U P hold. By the definition of the above
sets, no edge from & to P exists, and thus the submatrix Gp, s, = 0, where P,, = P N W and
S,y = S N W. Combining the above fact and T(/ — G) = I implies that

T¢p,up)(s,up) = I p,up)p |Gps,(I — Gs,s,) " I} ) (5.21)

where the inverse exists and is proper by Assumption 2.1(b).

AsX¥ CS only has edges to the internal signals in S,, U D, it holds that for any WCW,
T VX = (1_ G);{}*X*X‘
—1
= (I— G)W(Swup)x(swup)f = TV\/(SWLJD)X(SWUD))?'
Denote X = X(s,up)&> and thus based on the above equation and (5.21), it holds that
I'p,upyx = Tp,uD)D [Gpgw (I-Gs,s,)”! I} X.
AsW C D U P, the above equation implies (5.9) with

k= |:GD$W (I - GSWSW)_I I:| X
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Regarding the rank result, the term K denotes an external-to-internal mapping in a subgraph
(sub-network) of G: Consider a subgraph G of G with only vertices X U S,, U D, and the edges
among these vertices are kept as in G, while all the out-going edges of D are removed. The net-

work matrix G of G is given as

GSWSW 0
Gps, 0|’

where the zero block matrices appear as D has no out-going edges in G. Then we have the map-

ping in GfromX t0S, UD as

* *
Gps,(I—Gs,s,)™" 1

T=(1I-G) 'X= X,

which shows that K is a submatrix of T and represents the mapping from X to D in the sub-
network G. Therefore, we have rank(K) = byp_,p generically in G. In addition, as D is a
X — W disconnecting set, it holds that b p_, 1 in the subgraph equals b _, 1, in G, and thus
by Lemma 5.3, K is full row rank generically if b5 _,p = |D|in G or globally full row rank if
b _,p =|D|inG for some X C X.

5.10.8 PROOF OF THEOREM 5.4

Whenw; ¢ D, as the conditions imply the first two conditions in Theorem 5.2 with X U{x; }, we
can use part of the proof for Theorem 5.2, while the differences start from (5.19) by replacing X
in (5.19) with X', where ¥ = X' U{x;}. In addition, it can be found that DU {x;} isa X — {w;}

disconnecting set, and thus for some proper Kj;, it holds

ey,

Te=Ki| ~ ] : (5.22)

Tz

where e, is a row vector contains one entry as 1 and zeros elsewhere, and it denotes the mapping
from X to w; since x; € X. Moreover, following the proof of Lemma 5.4, K; is the external-to-
internal mapping of a sub-network, where D U {x;} are external signals, and all the in-coming
edges of D are removed. As D U {x;} intersects with all the paths from w; to N;* in G, the
sub-network does not contain any loop around w;. This indicates that K; has a special structure
as

K,:[ 1‘<,},
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where H is the known module from x; to w; in the sub-network, and note that H = 1ifx; is a

measured excitation signal. Combining the above equation, (5.22), (5.18) and (5.19) leads to

ey,

|:—Gjl'I:I (—Gjil_{i - GIMi\{W:}K])K;} =P, (523)

cx

where [;x; ] denotes the mapping from XtCU {x:}. Following a similar reasoning as in
cx

the proof of Lemma 5.4, it can be obtained from the two path-based conditions that generically,

Gﬁfl and thus Gj; are obtained uniquely since Hisknown. The proof for the case wherew; € D

can be shown analogously.

5.10.9 PROOF OF THEOREM 5.5

Firstly, it holds that w; € D since C contains w;, and let A/ denote the out-neighbors of w; that
are not in V;*. Considering the column of C = Ty (I — G) corresponding to w;, and since D
isa (N7 \ {w;}) U {w;} — C disconnecting set, we have

_Gjl
1

where TopK; = Te A\ fw})ufw,} for some KibasedonLemma 5.5;and P = Cg;+ TeprGi
where P is known and Cg; is now non-zero because w; € C. Note that T¢; is given by CTyy x

due to the existence of x;. In addition, it holds that for some K>
Tep = TexK, (5.25)

based on Lemma 5.5. Combining the above equation and (5.24), and following the analysis of

Theorem 5.2 analogously conclude that unique Gj; is guaranteed generically.
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HHETH, 5B,
LA (Frdsd)

The chrysanthemum under the fence of hometown, how many flowers

bloom today?

Zong Jiang (Northern and Southern dynasties)

Bayesian topology identification

6.1 INTRODUCTION

The topological analysis and synthesis for network identifiability in the previous chapters rely on
the pre-specified network topology for a network model set. While this topological information
can come from the user’s modeling assumptions or prior knowledge, in many practical situations
itis attractive to estimate the network topology from data. This topology identification problem
itself is also an important subject of study, e.g., in systems biology [68] and social science [181].

This chapter concerns the topology identification problem, i.e. the estimation of the sparsity
pattern of G(g) matrix, of adynamic network in (2.1), when all the internal signals are measured,
i.e. C = I, and there is no measured excitation signals, i.e., only the observational data is consid-
ered. This is an important special case of the general dynamic network model as considered in
many applications [68, 181].

Several methods using measures in the frequency domain, e.g. the coherence, can be found
in [95, 96, 147]. The approach in [95] uses the coherence function and is built on the idea that
nodes that are adjacent in a network should have a higher correlation than nodes that are more
distant. However, this approach is restricted to undirected tree structures only. A follow-up can

be found in [96], where zero entries in a multivariate Wiener filter estimate of the dynamics are

The material of this chapter is based on [138].
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used to infer the topology. This method is further extended in [147] to address the appearance
of feedthrough terms and correlated noises.

Another way to approach the topology identification problem is to formulate it into a sparse
estimation problem, where the parameters of the dynamic networks are estimated with sparsity-
induced regularization. Then the non-zero parameters show which modules in G(g) are non-
zero and thus represent the network topology. Typical regularization strategies exploit the Iy
norm penalty [137] or the grouped version of the /; norm penalty [27, 179] on the parameter
vector. In addition, search algorithms have also been employed to estimate the topology. An
iterative algorithm known as block orthogonal matching pursuit in compressed sensing employs
a forward search procedure [81].

The common challenge in all the above methods is to choose certain tuning parameters, e.g.
the threshold value in the frequency-domain methods [96], the regularization parameter that
reflects the degree of penalty in the regularized regression [27, 179], and the number of non-zero
parameters in the ground truth [81]. These tuning parameters decide how sparse the obtained
topology estimate is and thus are critical for the algorithms to achieve good performance. Even
if there are recent works that address the choice of the tuning parameters for particular methods,
e.g. the regularization parameter in Lasso for independent data [99], this problem remains open
for many methods and dynamic systems. In many cases these parameters are chosen in an ad hoc
manner.

To avoid the above issue, there are also approaches that are free of tuning parameters. The
approach in [40] uses the Bayesian information criterion (BIC) coupled with a greedy search
algorithm to estimate the topology of Bayesian networks, where the BIC does not require any
tuning parameter. However, this method is designed for independent data and thus not suited
for dynamic systems. A Bayesian approach formulated for dynamic networks can be found in
[41], where the impulse responses of the modules in the network are modeled as Gaussian pro-
cesses whose kernel is parameterized by hyperparameters; these hyperparameters are modeled
as random variables whose probability density aims at enforcing the sparsity of the network.
However, this approach is designed for the joint estimation of topology and dynamics and thus
consists of multiple stages and is very complex.

Inspired by [40, 41] and the recent interests in Gaussian processes in the system identification
community [117], a Bayesian model selection approach [75, 166] is exploited in this chapter to
solve the topology identification problem. While in [41] focus was on the joint estimation of
topology and dynamics, our aim is to develop a Bayesian approach for topology identification,
without estimating the dynamics. In addition, compared to the approach in [40] which uses
the BIC, the Bayesian model selection makes use of the marginal likelihood that allows for the
incorporation of the prior knowledge.

The approach in this chapter employs a Bayesian measure, i.e. the marginal likelihood of the

network topology, coupled with a forward and backward search algorithm to select the topology
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which optimizes the measure. To obtain the measure, the infinite impulse responses of the mod-
ules in dynamic networks are modeled as Gaussian processes with hyperparameters. In addition,
we take an empirical Bayesian approach where the hyperparameters are modeled as deterministic
variables and estimated by maximizing the marginal likelihood using a computationally attrac-
tive instance of the expectation-maximization (EM) algorithm; this is a major difference from
the approach in [41] where the hyperparameters are modeled as random variables instead. In
addition, compared to [41], in this chapter the topology is modeled as a random variable, which
permits to incorporate structural prior information and to exploit the uncertainty of the topol-
ogy estimate when required by specific applications. The important benefit of the developed
approach is that no tuning effort is required from the user, and the prior knowledge regarding
the stability of the modules can be incorporated into the method.

This chapter is organized as follows. In Section 6.2, the problem of topology identification
is formulated. In Section 6.3, the Bayesian model selection is introduced and then extended
to a new algorithm for the problem of this chapter in Section 6.4. The group Lasso estimator
and its new variant are introduced in Section 6.5 to compare with the Bayesian approach. The

numerical results are shown in Section 6.6 and the conclusion completes the chapter.

6.2 PROBLEM FORMULATION

We consider a special form of the dynamic network as

w;(t) = Z Gii(q)wi(t) + Hi(q)e;(t), j € T, (6.1)
i€T\j
whereZ = {1, - -, L} istheindex set, and the notation w; will be used to denote the set {w;|j €

Z}. With some abuse of notation, w;() denotes both a random variable and its realization.
Compared to the general network model in (2.1), the model (6.1) in this chapter has a di-

agonal and square H(q), and all the internal signals are measured. In addition, there are no r

signals, which corresponds to the observational data where no external excitation is provided by

the user. Combining (6.1) into a matrix form, the full model can be written as

w(t) = G(g)w(1) + H(g)e(r), (6.2)

where w(t) = [wi(1), .., wr(1)] ", e(t) = [e(t),...,er(r)]" and H(q) is a diagonal matrix
containing H;(q) for j € Z. The matrix G(g) contains Gj;(¢) and has zero entries on its main
diagonal.

Besides Assumption 2.1 on the general network model, we consider a simpler model structure

that additionally satisfies the following assumptions throughout this chapter:

* All entries in G(q) are strictly proper and stable;
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* H;(q) is monic and minimum-phase for all j;

* The covariance matrix of () is diagonal, and for all j € Z, ¢;(t) follows a Gaussian

distribution with an unknown standard deviation 0;: ¢;(r) ~ N'(0, 07).

For the considered model structure, since the noise model H(q) is diagonal and there is no r
signal, the network topology is completely determined by the sparsity pattern of G(g). There-
fore, we consider a simpler definition of network topology throughout this chapter where only
the non-zero entries in G(q) are represented by directed edges, compared to the general defini-

tion in Section 2.4.2 where the entries in both G(¢) and H(q) are represented by directed edges.

Definition 6.1. The network topology G associated with (6.1) is defined as G = (V, E), where
V= {Wh T 7WL}ﬂndg = {(i7j)|Gﬁ(q) #0,i,j€ I}

Given the number of internal signals L, the set of vertices VV in G is given. Then G is com-
pletely determined by the edge set £, and thus G and £ are used interchangeably throughout
this chapter. When an edge (i, /) exists in £, we denote (i,7) € € or (i,j) € G.

The problem of topology identification is then to estimate G of the data generation system,
given the measurements of w;(f) forallz € {0,--- ,N} and allj € Z. We shall denote such a
set of measurements by D.

Note that in (6.1), each internal signal is influenced by a distinct white noise. Then when a
model set that contains models of the type (6.1) is considered, G(g) is generically identifiable in

the model set from the measured internal signals according to Theorem 3.4.

6.3 BAYESIAN MODEL SELECTION

To identify the topology, we need to define a measure that distinguishes two candidate structures
on the basis of data. In this chapter, a Bayesian model selection approach [166] is employed by
modeling the topology as a random variable and using measure P(G;|D)/P(G,|D) to compare
two candidates, where P(G;|D) is the posterior probability of G; given the data. Using the Bayes’

theorem, the measure can be further formulated as

P(GiID) _ P(DIG)P(G) _ P(D|G)
P(G,|D)  P(D|G2)P(G2)  P(D|G2)’

(6.3)

where P(D|G) is the marginal likelihood, and the second equality holds when there is no prior
knowledge on the topology and thus P(G;) = P(G;). In this chapter, we will assume that the
second equality in (6.3) holds, and for the reader who is interested in the structure prior, an
example of a structure prior can be found in [172]. Thus, we will use P(D|G;)/P(D|G>) which
is also called the Bayes facror [75]. Taking the logarithm of P(D|G), we can obtain an objective
function whose maximization yields the topology with the highest marginal likelihood. Note

that the BIC is an approximation of log P(D|G) with a bounded error when N — oo [75].
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When the network modules are parameterized by a vector 6, the marginal likelihood in (6.3)

can be obtained as

P(D|G) = /P(D\@, G)P(61G)do, (6.4)

where P(D|6, G) is the likelihood and P(6|G) is the parameter prior distribution. Following
the Bayesian approach, the topology that maximizes log P(D|G) is the solution of the problem
under study, which leads to the following problem:

max log P(D|G), 6.5
max log P(D|G) (63)

where G denotes the set of all possible graphs. To solve (6.5), we need to address i) the choice
of P(6|G), ii) the calculation of the integration in (6.4), and iii) the solver to select the topology

when there are a large number of candidates. These issues are discussed in the next section.

Remark 6.1. The criterion log P(D|G) in (6.5) can be replaced by standard model selection cri-
teria, e.g., the BIC or the Akaike information criterion (AIC); however, log P(D |G) bas the addi-
tional capability to incorporate the prior knowledge P(0|G) as in (6.4).

6.4 BAYESIAN TOPOLOGY IDENTIFICATION

6.4.1 REFORMULATION OF THE PROBLEM

Model (6.1) can be reformulated as
wi(t) = w;(1) + ¢;(1), (6.6)

where w;(7) is the one-step ahead predictor [90], namely

Wwi(t) = [L— H; ' (q)]w;(1) + wi(t), (6.7)

H
i€Z\{j}

and under the assumptions that Gj;(z) is stable and H;(z) is minimum-phase, it holds [90] that

Gii(q) _ S —k —1/ N S —k
= Oixg " 1—H; (q) = Oixq " (6.8)
Ao 2

In this chapter we consider the non-parametric model in (6.6) where we directly work with
the impulse responses in (6.8). However, since in practice the infinite-order impulse responses

in (6.8) need to be truncated to a finite-order 1, we focus our discussion on the following finite-
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order approximation of (6.6) that contains measurements up to time N

W}V = ZAjigﬁ + E;V, JE T (69)
i€l

where WJN = [W/(l)7 ceey W](N)]T, 9], = [jS7]7 ceey gﬁﬂ]—r, eJN = [61(1), ceey Ej(N)]T, and

wi(0) wi(=1) o wi(=n—+1)
Ay — wi.(l) Wf'(O) . W[(—l"l +2)
wi(N—=1) w;(N—=2) -+ wi(N—n)

Equation (6 9) can also be written as
N N
VVj = Ajﬁj + ej 5

where A; = [Ap, ..., Ajr] and 6, = [HIT, ceny HI—E]T In the above model 6; contains the impulse
response coeflicients in (6.8), and with some abuse of notation, it is also referred to as parameters
even if the impulse response functions in (6.8) are not parameterized.

Equivalently, the problem considered in this chapter can also be formulated based on (6.9)
as the identification of the set G = {(i,)|6; # 0, i, j € T}. Note that G is defined on the
predictor model (6.6) while G is defined on (6.1). It can be found from (6.7) that G is equivalent
to G after the self-loops in G, &g, (7,7), are removed. Even if the algorithm is designed to recover
G, the notation G is still used in place of G and the self-loops are made implicit to improve the

readability.

Remark 6.2. For simplicity, no measured excitation signal, i.e. the r(t) signal in (2.1), is con-
sidered in (6.2) and (6.9). However, the developed approach extends trivially to the case where r
signals appear, i.e. the following model class

w(t) = G(q)w(1) + R(q)r(1) + H(g)e(r),

where H(q) is diagonal, and e(t) is Gaussian and has a diagonal covariance matrix. In this case,
the predictor model (6.7) also has the extra r signals as inputs and still leads to a linear regression
model of type (6.9). The appearance of r signals does not change the methodology of the developed
Bayesian approach, but it may increase the signal-to-noise ratio and thus improve the accuracy of

the topology estimation.
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6.4.2 DECOMPOSITION OF THE OBJECTIVE FUNCTION

In this section, we show that the objective function log P(D|G) can be decomposed into a set
of independent terms corresponding to MISO subsystems, where each MISO topology identi-
fication problem can be solved independently.

Based on (6.4), P(D|G) can be factorized by decomposing P(D| 6, G) and P(6|G) as follows.
According to Theorem 2.2, it holds that the likelihood can be factorized as

P(D|6,G) = HHPW,
j=1 t=1

In addtion, we assume that the prior P(6|G) in (6.4) satisfies
P(0G) = HP 91G), (6.10)

where Gj and 6, denote the topology and the parameter vector of one MISO model, respectively.
Thus, given (6. 1) and the parameter independence assumption, the marginal likelihood in (6.5)
can be decomposed into L independent terms as log P(D|G) = Zle log P(D;|G;), where D;
denotes the data relevant to a single MISO problem of the type (6.9) and

tog P(Dy16) £ tog. | ] 20wy (0)1i5(0)P(9]G)do, (611

Since each term is a function of the MISO topology, the search algorithm for the MISO topology

can then be parallelized to obtain the overall network topology.

6.4.3 OBJECTIVE FUNCTION: PARAMETER PRIOR AND INTEGRATION

Due to the independence among the MISO problems, we describe the developed algorithm for
a single MISO model of the type (6.9) in this section.

Firstly, we need to specify the dependence of P(D;|6;, G;) and P(6;]G;) on one particular
structure G;. Given one topology G; = {(i1,)); ..., (ip, ) }, P(6;|G;) considers the distribution

of the parameter vector formulated based on Gj, i.e.

0l6,= g5 - a1] .

Jlp

where with some abuse of notation, 0j|gj denotes a vector formulated based on the edges in G;.

In addition, the likelihood function P(Dj| 6}, G;) is calculated based on the model
wi = (A1G) - (61G) + e
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where A;|G; = [Aj,-] Aﬁp]

PARAMETER PRIOR

Following the kernel-based approach for system identification [116], the impulse response coef-
ficients are modeled as Gaussian processes. Since the prior knowledge that the impulse responses

should decay with time is available, the parameter prior P(6}|G;) is chosen from [117] as
61G; ~ N(0,K;), (6.12)

where K is a block diagonal matrix structured as

I(j = dlag(j‘]l K(ﬁjil)a ) A’jipl_{(ﬁj[p))7

where K (,Bﬂ) is an n x n matrix that depends on an unknown scalar hyperparameter g;, and

the (k,m) entry of K(f3;) is defined by ,Bj-?ax(k’m). It is also required that 4; > O and B; €

[0 1). For this choice of kernel, 8; regulates the rate of decay of the impulse responses to zero.

Therefore, the module priors depend on the unknown hyperparameter vectors, ie. 4;|G; =
T T

[ Ly e ,1].1.”} and ﬁj|g = {ﬁﬁl ﬁﬁp} . Since every MISO problem will be assigned

an independent parameter prior as (6.12), equation (6.10) is satisfied.

INTEGRATION

J
on (6.9) and (6.12), given one particular Gj, (6.11) can be obtained in a closed form because of

.
Denote i, = {O’j /l]T ﬁT} , where the dependencies of 4; and f; on G; are implicit. Based

the chosen Gaussian distributions. After scaling and removing a constant term, we can obtain

that

J(Gj;n;) = 2log P(D;|Gy; ;) — constant term
=— (wf’) l";lev — logdetT}, (6.13)

where I'; = (I}IN + AjKjAJT, and the dependencies of A; and K on a particular topology G;
are implicit. Note that I'; is also a function of 7;. Since 77; is unknown, an estimate of 7; has
to be computed first and then we can use J(Gj; fyj) as the objective function for the topology

estimation problem.

ESTIMATION OF HYPERPARAMETERS

To obtain an estimate of fyl-, we first estimate the hyperparameter vector associated with the com-

plete MISO graph, where all the other internal signals have directed edges to w;. The obtained
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estimate is denoted by 17;"”. Then, given a graph G, the corresponding hyperparameter vector fyj
. . . . il .
associated to that graph can be obtained by neglecting those hyperparameters in n;u associated
to zero modules (i.e., missing edges in the graph). This procedure avoids the re-estimation of ;
for all different graphs and reduces the computational cost. The hyperparameter vector ﬂjﬁ s

estimated by solving the following marginal likelihood problem:

i = argmax log P(D;|G""; ™), (6.14)
where cj;“” is a complete MISO graph, i.e. gf“” = {(1)),...,(Lj)}. Alocal optimum of this
problem can be found by the EM algorithm [28].

Assuming that an estimate 7} (k) of l’/ is available at the k-th iteration of the EM algorithm,
an updated estimate is obtalned by the following steps:

(E-step) Compute

. (k
Q(’?p’?,( )) = E (Q\WN <k>)[10gP(@7W§V§’7j)]§ (615)
(M-step) Compute
f]j(k+) = argmax Q(n;, 7; e )). (6.16)

Note that for a MISO problem, the input and the graph are regarded as fixed and thus implicit
in (6.15).

Proposition 6.1. Denote f](k) as the estimate of the byperparameter vector at the kih iteration of
the EM algorithm used to solve (6.14). Then according to (6.15) and (6.16), ij "+ s obtained with
the following update rules:

(k1)

* The hyperparameter [7!- is obtained as

ety _ [ M®
o =\ (6.17)

where

R ~ (k
MB =) Twh — 2(WN)TAJCJ®W.§‘V + tr[AfTAfA; )]’

o = (o725
=[0I A+ (K4 B
J )

—5) 4 O ) TIET,
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o (k
* The hyperparameter ,8;1- +1), i=1,...,L, isobtained as

(kD)

NGO
ﬁj‘

= arg min nlog[rr(K~'(B;)A; " [i])] + logdet K(B,), (6.18)
L€[01)

i

~(k ~(k
where A]( )[i] is a square sub-matrix obtained from A} ) by the [(i — )n + 1]-th row and

~ (k
column until the (in)-th row and column 0fA; ).
5 (kD) . .
* The byperparameter ;i =1, ..., L, is obtained as

igk+l) _ 1 P ~ (k)

ji ;”’[i{_l(ﬁji )A; i) (6.19)

The proof of the above proposition is presented in Section 6.8. It can be found that (6.14)
is decomposed into a set of optimization problems with scalar optimization variables for esti-
mating 8 and closed-form solutions for estimating 0 and A. The computational speed and the
numerical robustness of the above algorithm can be further improved by exploiting the factoriza-
tion of K [31] [28] such that its inverse can be more easily computed, which is also implemented

in the algorithm.

6.4.4 ALGORITHM FOR OPTIMIZATION

The objective function of problem (6.5) has been reformulated in (6.13), where J(Gj; 7;) is used
to replace log P(D;|G;) and 7j; is obtained as ij; = ﬁ;ul]|gj. The next step is to design a solver for
the optimization problem.

Since the number of all possible directed graphs in Gy, is 2L2_L, it is infeasible to consider all
the candidates when L is large. Following [40], a forward-backward greedy search algorithm is
implemented to find a local optimum of (6.5). Recall that the graph of the predictor model is
considered here so that self-loops are always present. The algorithm initializes a graph with only
self-loops and then starts an iterative edge-addition procedure, where at each iteration, the edge,
whose existence leads to the largest increase in the objective value, is added to the graph from the
previous iteration. The iteration stops when the objective function cannot be further increased
by adding edges.

Given the resulting graph from the edge-addition phase, the algorithm then starts an iterative
edge-deletion phase, where at each iteration, one edge is removed from the graph of the previous
iteration if such deletion leads to the largest increase in the objective function comparing to the
removal of other edges. The final output of the algorithm is obtained when no improvement in
the objective value can be made by deleting any edge.

As mentioned earlier, due to the decomposition in (6.11), the search algorithm can be applied

to every MISO problem separately, merging the outcomes to obtain the network topology.
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6.4.5 FINAL ALGORITHM

Algorithm 2 Bayesian search (BS) algorithm

INPUT: Measurements wy(f) forallz € {1, | N};
OUTPUT: Graph estimate G

1: Obtain #j = max, log p(D|Gpu; 17) by EM algorithm;

2. Initialize G = {(j,/)} and Edge = {(1,5),--- , (L,j)}
3: forb =1: L —1(Edge-addition phase) do

4 Edge = Edge \ G-y,

5: (l J) = argmax{; ;ycEdge J({ B > ( LJ )} ’7)

6: 1fJ({gb 1,( Nk fy) ( ;1) > T then

7: g = {gt- 0, (i)}

8: else

9: Break
10:  endif
11: end for
12: Initialize for the second phase: GO = Grinaiaddirions Where Grinaiaddition is the output of the

previous step
13: for d = 1: |G| (Edge-deletion phase) do
14: (; J') = argmax,; » e g-n J(g(d_l) \ (i,j); ’7)
15: lfJ(g(d D \ (i,)); i) — J(GUD;7) > rthen
16: G =GN\ (i, )

17 else

18 Break
19:  endif
20: end for

After the formulation of the objective function and the greedy search algorithm, the algo-
. . T . . - full . .
rithm is now complete and summarized in this section. Firstly, recall that 17;" obtained in the

previous step is for a full graph and thus, given a structure G, fyj should be reformulated as

fyj"‘”|gj = |:6’j f”"|gj ﬁ’””\gj ] . To simplify the notation, the index j is dropped
in the algorithm. The final algorithm is presented in Algorithm 2.

The tolerance 7 in Algorithm 2, determining whether an edge should be added or removed,
is chosen to be zero as the default value; its suggested range is [0, 10], see [75]. Note that varying
the value of 7is not necessary if the topology with the maximum marginal likelihood is desired.
In this case, Algorithm 2 has no tuning parameter, except the initialization values for the EM

algorithm.

Remark 6.3. 1o empirically validate the choice of using the estimate of f7f Wy nder the full graph,

the BS algorithm is compared with its variant using an iterative EM approach, which re-estimates

*The Matlab code of Algorithm 2 can be found in https://codeocean. com/capsule/3224411/tree/vl.
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71 by the EM algorithm under every iteration of the search algorithm. We call this procedure the
iterative-EM BS algorithm.

Comparing to the approach in [41], the main difference of the BS algorithm is that the hy-
perparameters are modeled as deterministic variables and then estimated by the EM algorithm.
By contrast, in [41], the hyperparameters are modeled as random variables, and a prior distri-
bution of the hyperparameters is also used. The choice of modeling also the hyperparameters
as random variables requires designing their prior distribution, which usually needs additional

hyper-hyperparameters that may be difficult to estimate.

6.5 KERNEL-BASED GROUP [LASSO

The performance of the BS algorithm is compared with the group Lasso (GLasso) estimator
[179], which is formulated on the basis of (6.9) as

1 L
min [ w) — A6+ & D" /67 A6 (6:20)
! i=1

where A} is an identity matrix. Here, the topology estimation problem is also divided into inde-
pendent MISO problems. Itis also of interest to see if the performance of (6.20) can be improved
by incorporating the covariance matrix in (6.12) into the regularization term. This kernel-based
GLasso can be formulated by setting A; = K (,Bj)_'. To reduce the computational complex-
ity, we choose to have the same hyperparameters ﬁ] for all modules of each MISO problem. To
select &; and [3j, cross-validation can be employed. After having the estimated parameters, the
topology can be obtained by checking if the [, norm of the parameter vector corresponding to

one module is zero.

6.6 NUMERICAL RESULTS

The performance of the algorithms is evaluated in extensive simulation studies. To quantify the
performance of the algorithm, an existing edge in the network is labeled as one positive instance;
its absence is labeled as one negative instance. Let P denote the total number of positives and Z
denote the total number of negatives in the ground truth. In addition, for the outcome of the
algorithm, if the algorithm outputs one edge that does exist in the ground truth, it scores a true
positive (TP). If the algorithm outputs one edge that does not exist in the ground truth, it scores
a false positive (FP). The behavior of the algorithms is studied by using the receiver operating
characteristic (ROC) curve [92], i.e. TP rate (TPR) vs FP rate (FPR) over different choices of
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their tuning parameters, where

rer =12 ppr- IE
P V4
which are further averaged over the number of Monte Carlo experiments.

The tuning parameter for the (iterative-EM) BS algorithm is = € {0, 1, ...,10}, while the
tuning parameters of GLasso and the kernel-based GLasso are &; € {0, 10, 20, ...,2000} and
B;={0.1,...,0.9}. To build ROC curves for the two GLasso estimators, & and f3; are kept the
same for all MISO problems to reduce the number of tuning parameters. The (0, 1) pointin the
ROC plot denotes the ideal performance without any error. Thus, the points on ROC curves of

different methods can be compared based on their closeness to the (0, 1) poin, i.c. computing

dis = \/FPR? + (1 — TPR)?.

A smaller dis value implies better performance.

We consider randomly generated dynamic networks with 6 nodes, and three experiment con-
ditions with different data length N and model order n are considered: N = 2000 and n = 100;
N = 500andn = 100; N = 50andn = 50. Note that in the final study, the number of the pos-
tulated unknown parameters in the algorithm is larger than the number of the measurements.
For each experiment condition, 50 different data-generating systems and thus independent data
sets are randomly generated as follows. For each data-generating system, its topology is generated
by assigning a discrete uniform distribution to the existence of each edge and then we assign a
random transfer function to every existing edge by using drmodel function in Matlab. The or-
ders of generated Gj; and H; are randomly selected from 2 to 5 with a uniform distribution. To
guarantee a reasonable signal-to-noise ratio, G;; is further normalized by its own /, norm. Fi-
nally, the data of the resulting system is obtained by injecting white Gaussian noises with zero
mean and 0j() = 1, forall jand 7.

For each data set, to initialize the hyperparameter vector for the EM algorithm, we set ngo) =
0.5, 4\

> ji
normal distribution with mean 1 and standard deviation 0.2.

= 0.5 for all modules and &;0) (¢) is the same for all j and ¢, which is drawn from a

The obtained ROC curves are shown in Figure 6.1. For the kernel-based GLasso, only the
ROC curves corresponding to ﬁ] = 0.7 are shown since ﬁj = 0.7 typically provides the best
performance. It can be found that in all tests, the two search algorithms perform better than
the two GLasso estimators because the ROC curves of the search algorithms are closer to the
(0,1) point for every value of 7. To compare the performance of the iterative-EM BS and the BS

algorithm, the following measure is used:

1

diSirer—gmps,i — disps,
V= : 2]+ 11 x 100%,
[; dl'SBS,,‘ ] ¢
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Figure 6.1: TPR vs FPR of the four algorithms over tuning parameters, i.e. T in the Bayesian algorithms and &; in the group Lasso, for different data length: N = 2000 (left), N = 500
(middle), N = 50 (right). Ao, C is the ideal point which indicates that the estimate makes no error compared to the ground truth. For each algorithm, each point in the figure associates
with a particular threshold value and denotes the (FPR, TPR) averaged over 50 Monte Carlo experiments.



where i denotes the ith value of 7in {0, 1, ...,10}. Given one value of 7, one point on the ROC
curve is correspondingly selected and thus disgs ; can be calculated based on Figure 6.1. Note
that a positive value of V implies a worse performance of the iterative-EM algorithm. It can then
be found that V. = —4% when N = 2000, V = 1% when N = 500 and V = 18% when
N = 50. Thus, the iterative-EM BS algorithm performs better than the BS algorithm when N is
large while it has worse performance when the sample size is relatively small. Intuitively, this can
be explained by the fact that the iterative-EM algorithm relies more on the data because it adjusts
the parameter prior given every different graph during the search procedure, leading to a larger
error when the data length is limited. The computational speed of the iterative-EM algorithm is
also around 10 times slower than the BS algorithm in this 6-node example. Thus, it is suggested
to use the BS algorithm when N is small and faster computation is preferred.

The performance of the algorithms is also compared when cross-validation is employed for
the two GLasso estimators while Tequals the default value, i.e. 7= 0, for the two BS algorithms.
For the cross-validation, the training data contains the data up to time 2(N +1) /3, and the data
left is kept for validation. The tuning parameter that provides the smallest root-mean-square
error in predicting the validation data is selected. Note that in this case, the tuning parameters of
the two GLasso estimators are allowed to be different over the MISO problems. The final results
contain one (FPR, TPR) point for every algorithm, and their distance to (0,1) is summarized
in Table 6.1.

Table 6.1: Distance of the results of the algorithms to (0, 1) with the cross-validated or the default tuning parameter

BS Iter-EM BS | GLasso | K-GLasso
N =2000 | 0.04 | 0.04 0.59 0.64
N =500 0.07 | 0.07 0.37 0.60
N =150 0.20 | 0.22 0.52 0.47

Nossignificant difference is observed between the BS and the iterative-EM BS algorithm, while
the two search algorithms outperform the two GLasso estimators due to their smaller distance
to (0,1). This is because the cross-validation is designed for obtaining the tuning parameters
corresponding to the best prediction performance, which typically leads to a model with more
positives to improve the prediction. Instead, the Bayes factor typically favors simpler models,
which may lead to a model with poorer prediction performance. This difference in the design
purpose between BIC, which is an asymptotic approximation of the Bayes factor, and cross-

validation is also mentioned in [56].

6.7 CONCLUSIONS

The topology identification problem of dynamic networks is considered in this chapter, in the
special setting where noises are uncorrelated and there are no external measured excitation sig-

nals. A Bayesian model selection approach for topology identification of networks of transfer
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functions is explored. It uses the Bayes factor coupled with a forward-backward search algo-
rithm. The Bayes factor is obtained by modeling the infinite impulse responses of the modules
as Gaussian processes, where the hyperparameters of the Gaussian prior are estimated by the
EM algorithm. Numerical results demonstrate the effectiveness of the algorithm, which shows
better performance compared to the group Lasso estimator.

Some open questions can be investigated for future research. For example, little is known re-
garding the theoretical properties of the developed Bayesian method, e.g., whether the method
can estimate the true network topology with probability 1 when the data length approaches in-
finity. While there are results about Bayes factor consistency [39], these results are typically
limited to the independent data and static models. Non-trivial extensions of the existing the-
oretical results need to be made to address dynamic systems and time series. In addition, the
Bayesian approach in this chapter can be extended to address the setting with correlated noises

and reduced-rank noises [170], where there are fewer noise sources than the internal signals.

6.8 APPENDIX

6.8.1 PROOF OF PROPOSITION 6.1

Recall the notations defined in (6.17). The proof contains two steps, including the E-step and
the M-step of the EM algorithm.
E-step: Firstly, note that

log P(6), w}'; ;) = log P(w/'|6}; ;) + log P(6); 1),

where log P(w'|6); 17;) is the likelihood function given by the model and log P(6); ;) is the
parameter prior of the full graph given by (6.12). Thus, it can be found that

L
1 _
log P(6;, WJN; );) =constant — 5 E log det(4;K(B;))

i=1

1 1
~3 logdet(ofIN) - TOQ(WIN)TW]N
j
1 T LT
— E@] ):]9]4— E(Wj) Aj@j,

J

where ¥; is formulated as in (6.17) given ;.
o(n; ﬁ;k)) can then be obtained by calculating the expectation of log P(6;, WJN ;11;) over the

posterior distribution of §; given the data and fy(k). Due to the Gaussian noise and the param-

eter prior (6.12), it follows that the posterior distribution of the parameter also has a Gaussian
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distribution as

Olw; ~ N(Ew (5)7).

Thus, the E-step can be finalized as

00, 1") = Qi i) + Zgz Jyis By 1)) + constant, (6.21)
i=1
where
1
0i(03,7Y) =~ Nlog g — ﬁM(k), (6.22)
9j
(k) 1 = 1 - PO
Oa(4jis By ) = — 5 log det[Z:K(B;)] — S rl(4:K(B;)) 4 " [i]], (6.23)

where M®) is formulated as shown in (6.17).

It can be found that Q is decomposed into two parts, including Q; as a function of ¢; and
0> as a function of the parameters from the parameter prior. Thus, the optimization of Q can
be solved by considering Q) and Q» independently. The constant term in (6.21) will be ignored
because it does not influence the optimization result.

M-step: It can be found that (6.22) is maximized by (6.17) assuming that M® > 0.

To maximize Q»(4;, ﬁji, fy(k) ), set the derivative of (6.23) over 4j; to be zero, which leads to
the solution of A;; as

~ (k)

5= LrfK (88, 1), (624)

which is a function of ;. Plugging (6.24) back into (6.23), one obtains that

5 ~ (k) 1
Ox( ﬂ,ﬁﬂ,n ) =-3 log[tr( ﬁ)Aj [ihH] — ilogdetK(ﬁ ;) -+ constant,

which can be maximized by minimizing (6.18). After having ﬁj(lk+l), j(lk-H)

(6.19). Thus, Oy, Q> have been optimized independently and M-step is proved.

can be found by
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At the great gate to the East. Mix crowds. Be girls like clouds. Who cloud
not my thought in the least.

Shijing; Translated by Ezra Pound

Topology identification of brain networks for

detecting the Mozart effect

7.1 INTRODUCTION

While the topology identification approach developed in Chapter 6 estimates the network topol-
ogy given a single data set, it is further extended in this chapter to consider a group of data sets.
This extension is of practical importance since there can be multiple data sets from the subjects
in experimental studies. More importantly, we will focus on applying the above method to a
study on brain networks, in order to reveal the topological changes in brain networks after the
subjects in the study listen to Mozart’s music intensively.

In the last decade, the effects of music on the brain have been an active topic of research
[24,77,173]. In particular, one piece of classical music, Mozart’s Sonata K448, has been claimed
to have unique effects on the brain, besides the general effects caused by listening to music. One
of the original studies in [124] reported that listening to Mozart music increased spatial and
temporal reasoning skills in healthy subjects, but this effect did not last beyond a 15-minute

testing period. Moreover, a strong effect specific to Mozart music was unable to be replicated

The material of this chapter is based on [156]. This chapter is a joint work with other coauthors, and the contribu-
tion of the author of this thesis to this chapter is specified in Section 1.6.
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in repeated studies [115]. In another study, neural activity was measured through the spectral
analysis of electroencephalogram (EEG) data [161]. After listening to Mozart music, an increase
in brain wave activity linked to memory, cognition, and problem solving was observed in adults.

Besides these effects, listening to Mozart music was reported as being effective as a medicine.
First of all, the authors in [43] reported that the consistent exposure to Mozart music for 15 days
caused a reduction in the frequency of epileptic seizures in children with epilepsy and in some
cases led to a complete recession of seizures. Furthermore, the effects persisted even after the
exposure to Mozart music was stopped. Another study [26] reported similar positive results in
adults with epilepsy. Finally, in a study of the influence of Mozart music therapy on schizophre-
nia patients [175], Mozart music was found to have effects on the functional connectivity of
patients, which was inferred from functional magnetic resonance imaging (fMRI) data.

However, no well-established theories exist on the neural dynamics in the brain that are re-
sponsible for the Mozart effect found in these studies. Moreover, research into the existence of
a Mozart effect does not focus on inferring effective connectivity between brain networks from
time series. Therefore, in this work, we will focus on methods that can infer how brain networks
are connected and interact, using fMRI blood-oxygen-level-dependent (BOLD) time series that
describe the dynamic neural activity of those brain networks.

The brain is a dynamic system; cognition and consciousness arise from not just the static cor-
relations between brain networks, i.e. functional connectivity, but also through the dynamic
behavior of the brain. Therefore, the inference of dynamic interactions of brain networks, i.e.
effective connectivity, is an important aspect in the analysis of the brain as it reveals how brain
networks dynamically influence each other. In this work, we focus on the inference of effective
connectivity using resting-state fMRI BOLD measurements. We could infer connectivity di-
rectly from voxel BOLD measurements [17] or from the mean BOLD signals in brain networks
defined by an atlas [129]. Instead, we will follow an approach that uses independent component
analysis (ICA) [15, 72] to find active brain networks and their corresponding ICA time series.
These ICA time series are then used as indications of the dynamic behavior of the brain regions
[21, 49, 91, 125].

7.1.1 LITERATURE REVIEW OF RELATED ESTIMATION METHODS

By far the most popular method for the inference of effective connectivity is the Granger-causality
analysis [61, 63]. While the method originated in the field of economics, it has been used in the
past for the inference of brain connectivity using EEG [12] and fMRI data of the brain [21]. Its
strength is the potential as an exploratory method to assess the effective connectivity between
a large number of brain networks of interest, as effective connectivity can be assessed pairwise
between brain networks. Despite the popularity of this method, it is not without flaws. Most
importantly, care must be taken when performing the Granger-causality analysis on fMRI data,

as the low sampling rate of fMRI measurements can make the method unreliable [136].
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The dynamic causal modeling (DCM) [55] is a modeling approach designed to model neu-
ral activity [30] and effective connectivity using specialized state-space models. For example, in
[94], excitatory and inhibitory states are used, which is in line with how populations of neu-
rons function in the brain. DCM allows for much more biologically accurate modeling of the
neural activity compared to Granger-causality analysis, but the estimation of an accurate DCM
model can be computationally expensive and is often limited to modeling the interactions be-
tween a small number of brain networks. In addition, DCM typically requires prior knowledge
regarding network connectivity, while this prior knowledge may not always be available [163].
For this reason, DCM is often not used as an exploratory method to assess effective connectivity
and is thus also problematic for inferring the existence of a Mozart effect, as we do not have the
prior knowledge about how and where the effective connectivity might be affected by listening
to Mozart music.

The methods based on regularized regression [17, 165] penalize the model parameters of the
connections in the effective connectivity and force a subset of parameters to zero, which leads
to a sparse estimate of the effective connectivity. These methods estimate the effective connec-
tivity of the complete brain networks, instead of the pairwise approach of the Granger-causality
analysis. Although these methods scale very well with large dynamic networks, they often have
many tuning parameters that must be carefully chosen to achieve a good estimate of the effective
connectivity.

Furthermore, there exist non-parametric approaches, such as the method detailed in [96].
This method can potentially be used to estimate the effective connectivity pairwise between
brain networks. It calculates a Wiener filter estimate of the dynamics of one connection to infer
whether the connection exists in the dynamic network. The Wiener filter requires a lot of data
to compute accurate estimates of effective connectivity. The Mozart study uses fMRI measure-
ments and the data length is relatively short. Thus, it is unlikely that we will get good Wiener
filter estimates given this short data length.

Finally, in this chapter we will consider the method in Chapter 6, which employs a Bayesian
model selection approach to estimate the connectivity of a dynamic network. The main advan-
tage of this approach is the ability to incorporate a prior probability distribution of the model,
and thus the Bayesian method performs well even when not a lot of data is available. This is
very useful in combination with fMRI data and the ICA procedure, where the data length is
short. The Bayesian method uses a non-parametric model, and unlike the Wiener filter, it deter-
mines the effective connectivity of the complete network. By making use of Gaussian processes,
the model order can be increased beyond what is possible with parametrized models, like those
used by the Granger-causality analysis, without the risk of overfitting. This can lead to a more

accurate estimate of effective connectivity.
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7.1.2 CHAPTER STRUCTURE

Our first research question is to investigate whether Bayesian topology identification in Chap-
ter 6 can be used as an alternative to the Granger-causality analysis for the inference of the ef-
fective connectivity using fMRI data. First, we investigate if there is a significant difference in
the performances of the two methods in a simulation setup. Then since the Bayesian method
was originally developed to infer the graph estimate of a single data set, we extend the Bayesian
method such that we can draw conclusions on the connectivity of groups of data sets, which is
beneficial in the inference of the Mozart effect.

After we extend the Bayesian approach, our second research question is to investigate the in-
fluence of listening to Mozart’s Sonata K448 on effective connectivity through fMRI data of
healthy adults. Both the Granger-causality analysis and the Bayesian approach are applied in the
Mozart effect study to consolidate the findings. Here, we put more emphasis on the results ob-
tained from the approach that performs better in the simulation study. Furthermore, we will
investigate if the length of time that subjects listened to Mozart music leads to different conclu-
sions on the effective connectivity.

This chapter is structured as follows: first, a model is introduced to describe the dynamic
interactions between brain regions. Second, we describe the existing Granger-causality analysis
and how we can infer connectivity using fMRI data. Third, we detail the Bayesian topology iden-
tification method and extend it such that it can infer effective connectivity changes between two
groups of subjects. Then the performances of the Granger-causality analysis and the Bayesian
method are compared using simulated data. Finally, we will apply the two methods to fMRI
data and infer whether intensively listening to Mozart’s Sonata K448 has an effect on the effec-

tive connectivity of the subjects in the study.

7.2 THEORY

To infer the brain effective connectivity using the tMRI measurements of the neurodynamics of
the brain, we will first define a modeling framework wherein the dynamic interactions between

brain networks can be modeled appropriately.

7.2.1 DYNAMIC NETWORK MODEL OF BRAIN NETWORK CONNECTIVITY

The effective connectivity between brain networks, using fMRI measurements to describe neu-
ral activity, can be described by linear models [136]. Furthermore, in general the causal relation-
ship between two brain networks can be described by an infinite impulse response (IIR) filter,
as long as the hemodynamics [109] can be considered as an invertible filter [136]. The neural
activity of brain networks is described by L time series w;(t),j = 1,...,L, ie. one ICA time

series for each brain network found by an ICA decomposition of the fMRI measurements from
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asubject. A briefintroduction for the above ICA decomposition can be found in Section 7.3.2.

Then the dynamic interactions between brain networks can be modeled as in Chapter 6:

wi(t) = > Gilg)wi(t) + ¢i(1), jE€T,

i€l
o (7.1)
Gi(g) = Gira ™",
k=1
where g is the shift operator, i.e. ¢7'w;(1) = w;(t — 1), Z = {1,...,L}, 6 indicates one

coefficient of Gji(q) and ¢;(f) denotes the background noise of brain network j. The full model

is written in matrix form as:
w(t) = G(g)w(1) + e(?), (7.2)

where G(q) is an L X L matrix, and

w(t) = [wi(0), ..., we(n)]",

e(t) = lei(t), ..., ec(1)]".

Note that G(g) is not hollow here, and thus (7.2) actually corresponds to the predictor model
in (6.6).

Some assumptions are made on the components of the model in (7.1):
1. Gji(q)isstable,ie. > |6 x| < o0, forallj, i
2. [I— G(q)]"is stable;

3. ¢j(1) is Gaussian distributed with zero mean and unknown variance 07, and e(t) has a

diagonal covariance matrix.

Each IIR transfer operator Gji(g) can be approximated by a finite-order impulse response of

order m, and the approximation is written as an autoregressive (AR) model of order m:
m
wi(t) =D wilt = k) Gk + €(2),
i=1 k=l

and written in matrix form as in (6.9) for the measurements up to time N:

W=D A+ e (73)
i€l

The model (7.3) will be used in the inference of Granger-causality and furthermore, will form

the modeling framework on which the Bayesian topology identification method relies.
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7.2.2 DIRECTED GRAPH

We can also define a graphic representation of model (7.1) that encodes the effective connectivity
between brain networks. Since (7.2) has a simpler model structure than the general model in
(2.1) due to the absence of r signals and the simple noise model, the graphical representation can
be defined in a simpler way.

A directed graph of model (7.1) is denoted as G = (V, ), where V = {wy,--- ,wy } is the
set of all nodes and £ is the set of all directed edges in the graph. Node w; € V in the graph
represents a particular brain network, defined by the ICA procedure, and its dynamic behavior
is described by the corresponding ICA times series w;(). Thus the cardinality of V equals the
total number of ICA time series. A directed edge from w; to w; exists, denoted as (i,j) € Eor
(i,7) € G,ifand only if Gj;;(g) in (7.1), or 8 in (7.3) equivalently, is non-zero, which indicates
a causal connection from node w; to w;. Note that the self loops of type (i, i) may be present in
G; however, we do not show these edges explicitly in figures, as they do not contain information
regarding interconnections among different brain networks.

In this chapter, we also denote the set of all incoming edges to w; as NV} or G;. Now, a graph

G indicates the effective connectivity between brain networks.

7.3 MATERIALS

7.3.1 SIMULATION DATA GENERATION

Before being applied to the fMRI data, which typically suffers from low sampling rates and mea-
surement noises, the methods for the inference of effective connectivity should at least show a
reasonable performance for the simulated data generated in an ideal setting, i.e. without the
above complexities. Since the data generation model is known in simulation, the goal of the sim-
ulation study is to test how well the estimated connectivity of one method approximates the true
connectivity.

In this work, in order to evaluate the relative performances of the Granger-causality analysis
and the Bayesian topology identification, we test them in a controlled environment using the
simulated data, which is generated by models as defined in (7.1). Since the model (7.1) in this
chapter is the same as the model (6.1) in Chapter 6, we will use the same method as the one in
Section 6.6 to generate random networks and the simulation data. In the data generation pro-
cess, the node time series w;(f) are generated from a model (7.1), where some random directed
edges are chosen to form the ground-truth connectivity Gy, and for each edge (7, 7) which exists
in Gy, its corresponding Gj;(q) is a random transfer function such that the resulting dynamic
network adheres to the IIR model assumptions. The noise ¢;(#) in (7.1) is randomly sampled
from a Gaussian distribution for each node in the simulation model. More details of the data

generation can be found in Section 6.6 and Section 7.4.3.
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Figure 7.1: Flowchart of Mozart music experiment.
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Figure 7.2: Listening duration in hours of all 16 subjects ordered from the longest to shortest listening duration.

7.3.2 MOZART EFFECT STUDY

Sixteen volunteers (11 females, 5 males) without a medical history of neurological or psychiatric
diseases, aged 20-65 (mean 43.3), participated in the experiment. This number of subjects was
chosen to be comparable with the one in [43]. To prevent bias, subjects with a variety of tastes
in music were selected, and no subjects were selected who already consistently (2 hours or more
per day) listened to Mozart music. Informed consent of the experiment and scans was obtained
from each subject. The scanning of healthy volunteers was approved by the Medical Ethical
Committee of the Academic Center for Epilepsy Kempenhaeghe (Heeze, The Netherlands).

MozART’s SONATA K448 EXPERIMENT

Four resting-state fMRI scans were collected for each subject in the study, and the experimental
procedure is summarized in Figure 7.1. Each of the four scans was taken one week apart in time.
In the week between scans 1 and 2, subjects were instructed not to listen to Mozart’s Sonata
K448 for any amount of time. Then, the subjects were instructed to listen for a minimum of 14
hours to Mozart’s Sonata K448 during the week between scans 2 and 3 and to listen for at least

2 hours each day unless this was not possible due to unavoidable circumstances. This listening
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duration was chosen to be consistent with the duration in [43]. The listening duration of each
subject during the week of music exposure was recorded by the subjects themselves. In Figure
7.2 we can see the spread of total listening duration across all 16 subjects. After the third scan
subjects were once again instructed to stop listening to Mozart music, and then the final scan was
taken one week after the subjects stopped listening to Mozart’s Sonata K448. From the first scan
to the fourth scan, subjects were also instructed to avoid listening to any other music, but limited
exposure to music in public places could in some cases not be avoided. Other auditory stimuli,
for example from entertainment on television or the internet, could also affect brain activity and
bias the results. However, the first two scans establish a baseline of the regular brain activity and
thus should rule out the effect of most regularly present auditory stimuli, when we compare the

baseline activity to the brain activity after the subjects listened to Mozart music.

AcqQuisIiTioN

Imaging was performed using a 3T Philips Achieva MRI scanner. A T1-weighted reference scan
was recorded using a 3D spoiled gradient-echo sequence (T1TFE), TR/TE: 8.3/3.5ms. The
matrix size was 240 x 240 x 180 with isotropic voxels of 1mm?. Total T1 scan duration was
600s. Second, a multi-echo time fMRI scan was recorded using a gradient-echo EPI sequence
with TR/TE/ES: 2000/12/23ms. 26 slices with a width of 4.5mm (Omm gap) were recorded.
The data were acquired with 3.5 X 3.5mm in-plane resolution, final in-plane resolution was also
3.5 x 3.5mm (64 x 64). SENSE [118] acceleration was used with SENSE factor of 2.7 in the
read-out direction. The total multi-echo scan time was 608s.

During all the scans, the subjects were asked to remain still with their eyes open and to focus
on a projected dark-blue cross. Physiology data (heart and respiratory rate) were recorded using

a standard scanner setup.

PREPROCESSING

In preprocessing, the ICA decomposition [16] is an essential step and thus is first briefly ex-
plained here. The ICA decomposition is motivated by the hypothesis that a large amount of
fMRI data is generated by fewer unmeasured and independent source signals. The goal of the
ICA decomposition is to recover these unmeasured source signals from the fMRI data. Let X

be a data matrix consisting of a single fMRI data set, i.e. X = {xl . xz} , where

x,-:[xi(l) x(zv)}T

contains the measurements of the i-th voxel in the fMRI scan. The ICA procedure assumes that

the measured data matrix X can be represented by a matrix of ICA times series W € RM*L with
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L components and L < z, a matrix of spatial processes S and a matrix of noise processes E :

X=WS+E, (7.4)

where the j-th column of W contains the ICA time seties w;(f) from time 1 to N, and the j-th row
of S represents the spatial map, i.e. the voxels in the ftMRI scan, that corresponds to wj(t). Under
the assumption that the rows of S are statistically independent, the ICA aims to estimate W and
S given the measured X, and the uniqueness of Wand S can be guaranteed by some additional
assumptions on (7.4) [16]. The j-th column of the estimated W leads to the ICA time series
wj(#) used in model (7.3), and the significant entries in the j-th row of S show the spatial map,
i.e. the voxels, corresponding to w;(f).

In this study, non-BOLD signals of the fMRI data caused by physiological effects such as
movement, breathing, and pulse were first removed by multi-echo ICA [80]. Then, using FM-
RIB Software Library [15] (v5.0, https://fsl.fmrib.ox.ac.uk/fsl/fslwiki/),all 64 datasets
were temporally concatenated and a group ICA was performed to identify 20 ICA time series
and the corresponding 20 independent spatial maps. The spatial maps are listed in Table 7.1
and are also visualized in Figure 7.3. Next, dual regression [15] was performed to obtain indi-

vidual spatial maps and time series for each fMRI scan of the subjects, where each ICA time

series consists of N = 300 data points.

Table 7.1: List of all brain networks found in the group ICA decomposition.

# Shorthand Description

1  DMN_ANT  default mode network, anterior
2  MED_VISU medial visual cortex

3 OCC_LAT  occipetal & lateral visual cortex
4 DAN dorsal attention network

5 FPR fronto-parietal right network
6 SM_LAT sensori-motor, lateral network
7 FPL fronto-parietal left network

8 VAN ventral attention network

9 LING_FUS lingual fusiform cortex

10 DMN_POS  default mode network, posterior
11 N11 noise

12 SAL_AUDI salience auditory network
13 ANG angular gyrus

14 N14 White matter

15 SUPTEMP superior temporal gyrus

16 CEN central executive network
17 N17 noise

18 SM_SUP sensori motor medial superior
19 CEREB cerebellum

20 N20 borders and movements
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7.4 METHODS

This section is divided into two parts. In the first part, we briefly discuss both the Granger-
causality analysis and the Bayesian topology identification from Chapter 6. Next, we detail how
we apply both methods to the simulation data. Then the Bayesian method is extended to incor-
porate multiple data sets. In the second part, we first validate the use of AR models to model
the ICA time series. Then we will apply the extended Bayesian topology identification and the

Granger-causality analysis to the ICA time series of the Mozart effect study.

7.4.1 GRANGER-CAUSALITY ANALYSIS

Here we briefly describe the well-established Granger-causality analysis, which will be used as a
reference to compare with the Bayesian topology identification. The Granger-causality analysis
is based on the concept that if 6; in (7.3) is significantly non-zero for given j and i, then setting
parameter vector &;; to 0 will significantly increase the size of the residual ¢;(f), where with some
abuse of notation, ¢;(f) represents both the white noise in (7.3) and the residual signal of the
model (7.3). To relate this change in the residual to a real connection between two brain net-
works and not from a shared influence from other regions, we will infer connectivity only using
the conditional Granger-causality analysis.

The existence of a connection (i, j) is inferred by fitting two different AR models to the mea-
surement data and comparing the residuals. The first AR model includes all L node time series
in the regression as in (7.3). In the second AR model, Aj; corresponding to connection (i, ) is
excluded:

wl =" Ay +e, (7.5)
kET\i
where Eﬁv denotes the residual vector of the above model. The model order m, i.e. the length of
parameter vectors 8, is selected by AIC [4] to model the data without overfitting, as overfitting
can make the Granger-causality analysis unreliable [11].
Then the Granger-value Fj; corresponding to connection (7, j) is defined as the logarithm of

the ratio of the residuals’ variances:

o varlg (o)
i =18 e ()’

where €;(f) and ¢;(f) denote the residual signals in (7.5) and (7.3) respectively, with some abuse

(7.6)

of notation. The Granger-value F is the degree to which the addition of connection (7, j) helps
predict w; and as such, a significantly non-zero Fj; indicates the existence of connection (7, J)-
Furthermore, Fj; asymptotically follows a * distribution as data length N — 00, and thus
we can perform a statistical test to infer if Fj; is significantly non-zero [11]. Furthermore, the

Granger-value is equivalent to the transfer entropy [10, 74, 134], a measurement of the rate of
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information transfer between two time series. As such, Fj; can be interpreted as a measurement
of the connectivity strength. Therefore, a change in the Granger-value of a connection between
two fMRI scans of a subjectindicates a difference in the connectivity strength of that connection,
and we can use a paired t-test to test for differences in connectivity strength between two fMRI
scans.

For the simulation study, since the effective connectivity of the data-generation systems is
known, our goal is to quantify the quality of Fj; as a measurement of connectivity. To be able
to compare the quality of the estimates of both methods on simulated data, we will use an F-test
to determine a graph estimate, because the Bayesian method also infers a graph estimate, and the
paired t-test cannot lead to a graph estimate. Even though we consider the paired t-test on the ex-
perimental data instead of the F-test, the F-test in the simulation study still gives us an indication
of the reliability of F}; as a measurement of connectivity. As such, we will infer an estimate G of
the ground truth connectivity Gy by testing the significance of Fj; for all connections (7, j) and
adding the connection to G if the statistical test is significant. To calculate the reduced regression
in (7.5), the Granger-values in (7.6) and the significance of the Granger-values, we will use the
MVGC MATLAB toolbox [11] (version 1.0, https: //users.sussex.ac.uk/~1ionelb/MVGC/).

7.4.2 BAYESIAN TOPOLOGY IDENTIFICATION

The Bayesian method in Chapter 6 is a machine learning method that infers from node time
seriesdata D = {w(1),--- ,wi(N),...,wr(N)} an estimate G of Gy, the connectivity of the
dynamic network. As shown in (6.5), this method aims to find the graph estimate G that maxi-

mizes the following marginal likelihood:

P(DIG) = / p(D]6,.G)p(61G)db, 77)

where p(D| 6, G) is the likelihood under model parameters 6 and a graph G, and p(6|G) is the
prior distribution of fgiven G.

In the context of this study, the parameter 6 in the parameter prior p(6|G) contains the set
of all 6 of an AR model as defined in (7.3), where the parameter vectors 6; are modeled as
Gaussian random vectors. The covariance matrices of these random vectors are parametrized
with some hyperparameters, which encode the assumption of stability. The hyperparameters
of random parameter vectors 6 and the variance UJZ of e; are estimated using the EM algorithm
[23] in Chapter 6. Because the 8;s are modeled as random vectors, we can simply set model order
m in (7.3) to some large number at most equal to the data length N, instead of determining an
optimal model order, as the estimated hyperparameters will determine the relevance of each of
the m parameters.

Now, under the assumption of Gaussian distributed noise, p(D|6, G) can be computed based
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on (7.3):

D|9 g ]:[N (ZAJI jiy JZIN) )

ieC

where C = {k|(k,j) € G}. Given this parametrization, the integral in (7.7) has a closed form
solution as shown in Chapter 6, and thus we can avoid a numerical integration, which could be
computationally costly.

The graph G with the maximum marginal likelihood p(D|G) is chosen as the connectivity es-
timate Q This maximum can be found by comparison of the marginal likelihoods of all possible
graphs. To avoid the combinatorial problem of comparing all possible graphs, a greedy search
algorithm is employed that efficiently finds a graph estimate Q, as shown in Chapter 6.

To perform the Bayesian topology identification, the implementation from Chapter 6 is used

(version 1.0, https://codeocean.com/capsule/3224411/tree/vl).

7.4.3 EVALUATION OF METHODS IN SIMULATION

To motivate the use of the Bayesian topology identification for the inference of brain network
connectivity, we will evaluate whether the Bayesian approach has any advantages over Granger-
causality analysis in the estimation of the connectivity using simulation data. Recall that the
true effective connectivity of the simulation model Gy is known. The graph estimates G of both
methods are compared to Gy and the quality of the estimate is quantified using the TPR and the
FPR:

TPR =TP /P,

(7.8)
FPR =FP/Z,

where recall from Chapter 6 that the TPR is the number of edges in G that also exist in Gy,
denoted as TP, over the total number of edges in Gy, denoted as P. The FPR is the number of
edgesin Q that do not existin Gy, denoted as FP, divided by the total number of edges that do not
existin Go, denoted as Z. To avoid uncertainties in the conclusion on the relative performance of
the two methods given certain design parameters for the simulation, i.e. a particular data length
N and certain network size in terms of number of nodes, 50 random simulation models with
random Gy are generated, and then TPR and FPR are calculated by averaging the results of the
50 estimates. The random simulation models are generated by selecting random parameters for
each transfer for which the connection exists in Gy, such that the transfer is stable. This process
is repeated until (I — G(g)) ™" is stable according to our modeling assumptions in (7.2).

The design parameters for the simulation are chosen as follows. First, to test how the perfor-
mances of both methods vary with the data length, we consider three different data lengths with
N € {50, 300, 2000} for six-node dynamic networks. Second, to evaluate how the number of
nodes in the network affects the estimation performance, we compare the TPR and FPR of the

methods between six and twelve node networks, with N = 2000. Third, for each of the pre-
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vious evaluations, we will assess the performance of the Granger-causality analysis over a range
of thresholds, determined by a range of significance levels « € {0.005, 0.05,..., 0.95} of
the F-test, which are corrected for multiple comparisons using the false discovery rate (FDR)
correction [70] in the MVGC MATLAB toolbox. This latter evaluation is performed to rule
out the differences in the performance of the methods caused by a specific choice of significance
threshold. Note that the Bayesian method requires no tuning threshold, and thus no such vari-
ation in threshold is needed. Finally, as mentioned in Section 7.4.2, the model order m of the
Bayesian method should be chosen to be some large number at most N. In practice we set it
tom € {50,100,100} for N € {50, 300, 2000} respectively, as higher m does not visibly

increase performance.

7.4.4 BAYESIAN GROUP HYPOTHESIS TEST

The Bayesian topology identification method is designed to obtain a graph estimate of the effec-
tive connectivity from a single fMRI scan, which can be used in simulation to compare with the
true connectivity. However, itis not directly applicable to the Mozart effect study using multiple
data sets from groups of subjects. In the Mozart effect study, there are 4 groups of data sets from
the subjects, where each group refers to one of the four scans in the four consecutive weeks. To
investigate the Mozart effect, we want to infer how the overall brain network connectivity of the
subjects changes over the weeks. Using the Bayesian method, changes in effective connectivity
can be measured through a change in the presence of a connection in the graphs of the subjects.

For a group of subjects, we define for each connection separately the following hypotheses:

Hi: Connection (i, ) is present in the group.

Ho :  Connection (i, ) is absent in the group.

To infer if changes in the overall brain network connectivity occurred over the four weeks, we
first find the most likely hypothesis for each week separately. If the hypotheses change between
the weekly scans, this indicates an overall change in the effective connectivity of this connection.

The procedure is summarized in Figure 7.4, and to find the more likely hypothesis for one
group (one scan as in Figure 7.1), the preliminary step is to compute the Bayesian selection fre-
quency of every connection, i.e. the number of subjects whose graph estimates include this con-
nection. It will first allow us to choose a small number of connections that are potentially of
interest, which is useful because the analysis of all the 380 possible connections in the Mozart
study can require weeks or months to complete, while many of those connections are actually
not be of interest. For a given group, if the selection frequency of one connection is close to 0, we
expect that the most likely hypothesis for this connection to be H, i.e., this connection is absent
in the effective connectivity of all the subjects. However, if the selection frequency is close to 16,

i.e. the connection is present in almost all the subjects, we expect that the most likely hypothesis
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Figure 7.4: In this figure the procedure of the extended Bayesian method is summarized.

will be H;. The Bayesian selection frequency can be easily reported for every connection from
the graph estimates of each subject over the four weeks.
To evaluate which of the two hypotheses is actually more likely than the other for a given

connection in one week, we will calculate the likelihood of the two hypotheses:

p(DIHy) = [ p(D*1(0.)),

kes

p(DIHo) = [[ p(D*-(0.)),

kesS

(7.9)

where with some abuse of notation (i, ) indicates the existence of the connection, D* indicates
the data from subject k, S is the index set of all subjects and D is defined as the collection of data
D* from each subject in the group. The likelihoods p(D¥| (i, )), p(D*|=(i,/)) in (7.9) of each
subject are not yet known and must be calculated from the marginal likelihood in (7.7), which
is calculated by the Bayesian method. The likelihoods in (7.9) can be calculated through the
marginalization of p(D|G) over all graphs for which the hypothesis is true. As an example we

use hypothesis H; here, but the calculation is similar for H:

p(DGj)) = D p(GP(DHIG), (7.10)

GePp

where

P ={9li.)) € G},
Po ={91G.)) ¢ G}

This marginalization over graphs can be seen as averaging out the effects that other connections

(7.11)

have on the likelihood of the connection in the hypothesis. The calculation of p(D*|(i,/)) in

(7.10) can be further simplified. The simplification of the marginalization is detailed in Sec-
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tion 7.8.1.
Then we can calculate the hypothesis likelihoods in (7.9) and find the optimal hypothesis by
comparison of the likelihoods of the two hypotheses:

BF = 2log 1’; (D7) (7.12)

(DIHo)
This log-likelihood ratio is the Bayes factor (BF) [75], which represents the strength of evidence
of one hypothesis against the other and can also be interpreted as the evidence of the edge (7, /)
in the data set. In [75], a scale for BF is proposed, which we will use to interpret the size of the
Bayes factor. If BF is larger than 0, the optimal hypothesis is #;, and thus connection (i, ) is
likely to be present in the group. If BF is smaller than 0, the alternative hypothesis Hg is more

likely, and thus the connection is likely to be absent in the group.

7.4.5 VALIDATION OF ICA TIME SERIES AR MODELS

Both the Granger-causality analysis and the Bayesian method rely on the assumption that the
data is approximately generated by an AR model as defined in (7.3). If the dynamics of the ICA
time series cannot be modeled by the AR model sufficiently well, the two methods become less
reliable for the inference of brain network connectivity. To assess the goodness of the model fit,
we estimate an AR model using all the 20 ICA time series from one fMRI scan for each of the
64 scans in the study. The model parameters are calculated using ordinary least squares. Then,
we perform a whiteness (auto-correlation) test [90] of the residuals of each VAR model, to test
whether the AR models can sufficiently model the dynamics in the ICA time series. For model
order m = 3, 96.5% of the AR model residuals are white, which increases to 99.4% for m = 5.

Therefore, the results of the tests are satisfactory.

7.4.6 INFERENCE OF THE EXISTENCE OF A MOZART EFFECT

In our search for a Mozart effect, we will first choose connections with potential effects using
the Bayesian selection frequency. Then we will apply the extended Bayesian method and the
Granger-causality analysis to the ICA time series of the chosen connections. Based on other
studies of the Mozart effect [26, 124, 161, 175], we hypothesize that there will be changes in
the connections of effective connectivity related to cognitive processing. Furthermore, due to
the exposure of the subjects to music, we expect to find changes in connectivity between brain
networks involved in auditory processing and possibly motor regions.

In the Mozart effect study, the scans in weeks 1 and 2 are used to infer the natural variability
in the brain network connectivity of the subjects. If a connection has a low variability in effec-
tive connectivity in these weeks, it is more likely that any change in the connectivity of subjects

between week 2 and week 3 is due to listening to Mozart music. Finally, for the connections
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of which the connectivity change between weeks 2 and 3, we can compare their connectivity of
weeks 3 and 4 to see if the effect lasts even into week 4 or if it was only of short duration.

Given the criteria described above, we illustrate for each method when a change in effective
connectivity is considered to take place as a result of listening to Mozart music. For the Bayesian
hypothesis test, we determine the optimal hypothesis for each week, and a change in connectivity
is indicated if the optimal hypotheses over the four weeks have the following feature. For weeks
1and 2, the optimal hypotheses should be the same for both weeks. Then in week 3, the optimal
hypothesis should be the opposite of weeks 1 and 2. The optimal hypothesis in week 4 indicates
whether the change between weeks 2 and 3 lasts into week 4. Finally, for the Granger-causality
analysis and if there is a change in the effective connectivity of one connection, a significant
difference in Granger-values of the connection should only be found between weeks 2 and 3,

and possibly between weeks 3 and 4, depending on if the change lasts into week 4.

7.4.7 INFERENCE BASED ON LISTENING DURATION

We will perform one more analysis of the data, by dividing the subjects’ weekly scans into two
subgroups based on their listening duration of Mozart music between weeks 2 and 3. We rank
the subjects based on listening time and choose the 8 longest listeners as the first subgroup, and
the remaining 8 subjects form the second subgroup. The first subgroup of longer listeners lis-
tened for 27:14+7:07 hours on average to Mozart music and the second subgroup 16:19+1:31
hours on average. We perform both the Bayesian hypothesis test and the paired t-test of the
Granger-values for both subgroups to assess if effects are influenced by the listening duration of

the subjects.

7.4.8 DATA AND CODE AVAILABILITY

The data supporting the findings of this study can be made available upon request, with a formal
data-sharing agreement. The developed code and the simulation data of this study have been

made available online [155].

7.5 RESULTS

In this section, we first evaluate the performance of the Bayesian topology identification against
Granger-causality analysis on simulation data. Then we apply both methods to the Mozart mu-
sic ICA time series to infer changes in connectivity caused by listening to Mozart music. Finally,
we apply our methods on two subgroups of 8 subjects, divided based on listening duration, to

assess if listening duration affects the possible detection of effects.
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Figure 7.5: Average FPR vs TPR of the Bayesian method and Granger-causality analysis over 50 Monte Carlo experiments. One
blue cross indicates the TPR and FPR of the Granger-causality analysis for a given threshold c. As « increases, the TPR and FPR
of the Granger-causality analysis increases. The TPR and FPR of the Bayesian topology identification is indicated with a red circle.
Only a single circle exists in each figure as the Bayesian method does not rely on a threshold to determine the graph estimate.

7.5.1 EVALUATION OF METHODS IN SIMULATION

The optimal performance in Figures 7.5a-d is when TPR = 1and FPR = 0, which implies
G = Go. The closera (FPR,TPR) point to (0,1) the better the performance of the method. In
Figures 7.5a-c, we see that the performance of the Bayesian method improves as the data length
increases. Note that the Bayesian method does not rely on thresholding, unlike the Granger
method. We can also observe that the performance of the Granger method improves as the data
length increases, where the optimal significance threshold differs over different data lengths. Fi-
nally, it is clearly visible that in Figures 7.5a-7.5¢c, the (FPR,TPR) of the Bayesian approach is
always closer to the optimal point than the Granger method.

From Figures 7.5a-c, we notice that the Bayesian method outperforms the Granger-causality
analysis for all three data lengths over all different thresholds. From Figures 7.5¢ to 7.5d, there

is barely any change in performance for the Bayesian method when the number of nodes in the
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dynamic network is increased, as the TPR stays the same and the FPR becomes only slightly
larger. However, for the Granger-causality analysis, the TPR of almost all thresholds decreases.
Furthermore, we also notice a clear increase in the FPR of the Granger-causality analysis for all
thresholds. Lastly, one more important detail is that in 7.5a-c for the Granger-causality analysis,
the optimal performance for each of the figures does not belong to the same threshold, instead,
it depends on the data length N. But based on the change in performance for each threshold as

N becomes large, it appears the 5% threshold will be the optimal threshold for large N.

7.5.2 INFERENCE OF THE MOZART EFFECT

From the initial search for the Mozart effect using the Bayesian selection frequency of the con-
nections over the four weeks, we have chosen six connections, whose selection frequencies indi-
cate that there might be a change in the optimal hypothesis of these connections between weeks
2 and 3, i.e. before and after the subjects listened to Mozart music. The Bayesian selection fre-
quencies of these connections are reported in Figure 7.6.

In Figure 7.6a and 7.6b, we find two connections inbound to the fronto-parietal right net-
work, and in Figure 7.6f, we see the connection from the anterior default mode network to the
dorsal attention network. These connections are of interest because the default mode networks
and the fronto-parietal right network are involved in cognitive processing [93, 119]. In Figure
7.6¢, we see the selection frequency of a connection that involves the central executive network,
which is also related to cognitive processing [101]. Then in Figure 7.6d, we show the selection
frequency of the connection from the sensori-motor, lateral network to the superior temporal
gyrus. Figure 7.6d is of special interest because first of all, it has the largest selection frequency
in week 3 among all the connections, with 12 out of 16 subjects showing positive evidence of
this connection. Furthermore, it has a relatively small drop in selection frequency in week 4 rel-
ative to week 3. Both of the brain networks involved in this connection are involved in auditory
processing in the brain [32, 77]. Finally, in Figure 7.6e, we show a connection from the dorsal
attention network to the angular gyrus. This connection is of interest because large selection
frequencies are detected in weeks 1 and 2 with low variability over these two weeks, which then
almost completely disappears in week 3 and does not increase in week 4. This could indicate
that effective connectivity of connections can decrease as a result of listening to Mozart music.
In summary, through our analysis of the selection frequency, we have found a small number
of connections that show potential Mozart effects. However, while we see some changes in the
selection frequencies between weeks 2 and 3, the effects are far from universal across all subjects.

Then for each week, we assess the optimal group hypothesis of the six connections in Figure
7.6. In Table 7.2, we report the optimal hypothesis and the associated Bayes Factor of each con-
nection for each week. Consider the connection from the posterior default mode network to
the fronto-parietal right network and the connection from the central executive network to the

sensori-motor superior network. For these two connections, the optimal hypotheses in weeks 1
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and 2 are H, and the optimal hypothesis in week 3 becomes H;, indicating a change in effective
connectivity of these connections after the subjects listened to Mozart music. Furthermore, in
both connections, the change did notlast into week 4, as the optimal hypothesis is once again H.
The brain networks involved in the above two connections, which undergo potential changes
after listing to Mozart music, have been visualized in Figure 7.7.

Next, we note in Table 7.2 that the connection from the sensori motor lateral network to the
superior temporal gyrus shows strong evidence in favor of H; in week 3, however, the optimal
hypotheses in weeks 1 and 2 change from H to H;. Therefore, we conclude that the natural
variability of this connection before listening to Mozart music is too large to detect any change
in effective connectivity caused by the Mozart music. Finally, for the other three connections,
the optimal hypotheses for both weeks 1 and 2 do not change, but there is also no change in
optimal hypotheses between weeks 2 and 3, which implies that there is no significant change in
the effective connectivity of the connections for the 16 subjects.

Finally, for all the six connections in Figure 7.6, no significant difference is found in Granger-
values between weeks 1 and 2. Then the Granger-values of weeks 2 and 3 are compared, and the
significance of the paired t-test is found only for the connection from the anterior default mode
network to the dorsal attention network with p = 0.035. In addition, for this connection, no
significant difference of the Granger values between weeks 3 and 4 is found, indicating that the

effective connectivity change persists into week 4.

INFERENCE BASED ON LISTENING DURATION

In our final test, the subjects are divided into two subgroups of 8 subjects. The subjects in group
1listened for 27:14=+7:07 hours on average to Mozart music between weeks 2 and 3, and the sub-
jects in group 2 listened for 16:194£1:31 hours on average to Mozart music. Both the Bayesian
approach and the Granger-causality analysis are applied to the new subgroups.

Using the Bayesian hypothesis test on both subgroups, we find two connections that show
a change only for the subgroup with the longer listening duration. These two connections are
presented in Table 7.3. We only show the BF and optimal hypotheses for the subgroup with
the longer listening duration, as no change in optimal hypotheses is found between weeks 2
and 3 for the subgroup with the shorter listening duration. The other connections, which are
previously selected in Figure 7.6, are not favored by one of the subgroups and are therefore also
not presented here.

The first connection in Table 7.3, from the anterior default mode network to the dorsal atten-
tion network, shows no change in optimal hypotheses between weeks 2 and 3 for the complete
group of 16 subjects; however, it shows positive evidence in favor of H; in week 3 for the sub-
group of longer listeners. As such, there is a change in optimal hypotheses between weeks 2 and
3 for the longer listening subgroup. The change in optimal hypotheses between weeks 2 and 3

does not last in week 4, which implies that this effect is of short duration. The second connec-
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Figure 7.7: Brain networks in which the connections which were found to have the strongest evidence of a change in effective
connectivity after subjects (full group or long listening subgroup) listened to Mozart music (see row 1-3 in Table 7.2 and in Table
7.3; Figure 7.6a, 7.6¢ and 7.6f). Here, the direction of the connection is from the red network to the blue network.

tion in Table 7.3, from the posterior default mode network to the fronto-parietal right, shows
a change in optimal hypotheses between weeks 2 and 3, with a strong evidence in favor of H,
in week 3 for the subgroup with the longer listening duration. Therefore, the change in opti-
mal hypotheses of this connection between weeks 2 and 3 in the full group of 16 subjects is also
predominantly caused by the subjects with the longer listening duration. Similar to the result
for the full group of 16 subjects, the change of this connection in optimal hypotheses between
weeks 2 and 3 does not last into week 4, and thus the effect is of short duration. A visualization
of the networks involved in these connections can be found in Figure 7.7.

Finally, no results are found for the significance of Granger-values for both groups. All com-
parisons between weeks for both long and short listeners do not show significant changes in the

effective connectivity of the selected connections in Figure 7.6.

7.6 DISCUSSION

In this study, we illustrate, using simulation data, that the Bayesian approach outperforms the
Granger-causality analysis, especially when not much data is available. The Bayesian method is
extended to enable it to test hypotheses on the existence of a connection for each week separately.
The optimal hypotheses of different weeks are combined to draw conclusions on the changes
in the effective connectivity over the weeks in the Mozart study. Then we apply the extended
Bayesian method and the Granger-causality analysis to the Mozart effect data and find a number
of connections with changes in effective connectivity after the subject listened to Mozart music.
Finally, we split the subjects into two subgroups based on the listening duration and find that
for two connections, a change in effective connectivity can be detected in the subgroup with the

longer listening duration.
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7.6.1 SIMULATIONS

The Bayesian approach is compared with the Granger-causality analysis for the inference of brain
network connectivity. The methods are compared through their performance in estimating a
graph of the effective connectivity using simulated data with a known ground truth connectiv-
ity. The performance evaluations in Figure 7.5 show that the Bayesian method performs better
than the Granger-causality analysis for short data lengths. As the data length increases, the per-
formance of the Granger-causality analysis matches that of the Bayesian method more closely.
Thus, for the study of the Mozart effect, where the data is limited due to the slow sampling rate,
it seems that the Bayesian method has a distinct advantage in the inference of brain network

connectivity over the Granger-causality analysis.

7.6.2 MOZART EFFECT STUDY

In the study of the Mozart effect, we apply both the Bayesian method and the Granger-causality
analysis to the ICA time series of the subjects. Here, we focus on the Bayesian method as it
performs better than the Granger-causality analysis in simulation. First, using the Bayesian hy-
pothesis test, changes in the effective connectivity of multiple connections are observed after
subjects listened to Mozart music intensively. For the full group of 16 subjects, we find a change
in the connection from the central executive network to the dorsal attention network, which is
of short duration. The central executive network is involved in maintaining and manipulating
working memory, and performing goal-oriented decision making [101]. Therefore, this change
in effective connectivity could be an indication of a change in cognition.

Then the connection from the posterior default mode network to the fronto-parietal right
network also shows an increase in effective connectivity after listening to music as reported by the
Bayesian method, although the evidence is only weak. When we split the subjects into subgroups
based on the listening duration, it becomes apparent that the effect predominantly occurs in sub-
jects with a longer listening duration and is also of short duration. The default mode network is
involved in emotional processing, self-referential mental activity, and the posterior default mode
network involves the recollection of past experiences [119]. The fronto-parietal right network
is involved in cognitive control [93]. This change in effective connectivity between the two net-
works involved in cognitive processing is an interesting result as it could indicate the existence of
the Mozart effect.

Finally, for the whole group of 16 subjects, the connection from the anterior default mode
network to the dorsal attention network is detected to have a significant change between weeks
2 and 3 by the Granger-causality analysis. For the Bayesian method, a change of this connec-
tion is detected for the subgroup of subjects with a longer listening duration. However, the
two methods disagree on whether the effect is of short duration, and thus we cannot draw any

strong conclusion on the duration of this change. We have mentioned the functionality of the
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default mode network already above. Furthermore, the dorsal attention network is involved in
the orientation of attention to external stimuli [164]. Thus the brain networks involved in this
connection are related to cognitive processing. The change of this connection caused by Mozart

music, detected by both methods, could indicate the evidence of the Mozart effect.

7.6.3 LIMITATIONS AND FUTURE WORK

Firstly, compared to the Granger value, which is a measurement of connectivity strength and for
which statistical tests exist to infer a difference in this value, the extended Bayesian method can
only test binary hypotheses. In the future development of the Bayesian method, one of our goals
is to extend the Bayesian method to provide a quantitative measure of the connectivity strength.
This could help us draw conclusions on effective connectivity changes in the connection from
the sensori-motor lateral network to the superior temporal gyrus. Even if for this connection,
the optimal hypotheses are H; in both weeks 2 and 3, a very large increase in BF is observed from
week 2 to week 3. However, with the current binary hypotheses on effective connectivity, we
cannot confirm if this indicates a change in effective connectivity.

Secondly, the listening duration of the subjects appears to be insufficient to cause changes in
the effective connectivity of all the subjects. The listening duration in another related study is
at least 2 hours per day for 15 days [43]. In [26], patients were exposed to Mozart music for a
year. Therefore, in future work, we would like to increase the minimum listening duration of
subjects, to verify whether the Mozart effects is more universal across subjects.

Finally, we consider this study to be exploratory, and potential future work can consider an

increased number of subjects, now that the insight of this work has been obtained.

7.7 (CONCLUSIONS

This is an exploratory study of the Mozart effect by inferring changes in brain effective connec-
tivity using ICA time series from fMRI data. As far as we are aware, this study is the first of its
kind in measuring effective connectivity changes caused by Mozart’s Sonata K448. Furthermore,
it is the first time that the Bayesian topology identification algorithm is applied to fMRI data.
We have found changes in cognitive processing in subjects, some of which are predominantly in
the subjects with a longer listening duration. More effects are hinted at by the Bayesian selection
frequencies in Figure 7.6, but can not ultimately be detected through the Bayesian hypothesis
test. We are hopeful that in future studies, with increased listening duration and more subjects,

more changes in the effective connectivity caused by Mozart music will be found.
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7.8 APPENDIX

7.8.1 SIMPLIFICATION OF LIKELIHOOD MARGINALIZATION

First of all, based on the definition of our modelin (7.3) and p(D|G) in (7.7), the marginalization
in (7.10) can be decomposed into L separate marginalizations. Then we only need to marginalize

over G, i.e. the subgraph which contains connection (i, j):

p(DH|(inj)) o Y p(G)p(DHIG)), (7.13)

Gi€Pj

where P;; = {G;|(i,j) € G;}. Note that p(D*|(i,/)) is only proportional to the marginal-
ization, which will still result in the correct log-likelihood ratio since we use the proportional

marginals from (7.13) to calculate BF in (7.12).
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L E AR ERATE, HETEH L — 4T
Wi (R)

After endless mountains and rivers that leave doubt whether there is a

path out, amid the shade of willows and bright flowers a village appears.
You Lu (Song dynasty)

Conclusions and future work

8.1 (CONCLUSIONS

This thesis has focused on the topological aspects of identifiability and identification in linear dy-
namic networks. In particular, the topological analysis and synthesis for network identifiability
have been addressed. Moreover, the problem of topology identification has been considered.

Since there are situations where different network models can generate the same data, the
concept of network identifiability was introduced in the literature as an ability to distinguish
different network models given the same data set. We have mainly focused on a particular ver-
sion of network identifiability, i.e. the so-called generic identifiability, since given the topological
information of the dynamic network, the concept of generic identifiability allows for the attrac-
tive graphical analysis of identifiability.

Graphical conditions on the topology of dynamic networks have been developed in Chapter 3
to verify generic identifiability, in the special setting where all the node signals are measured. It
has been found that the generic identifiability of network modules depends on the interconnec-
tion structure of subsystems in the network, the correlation and the location of noise signals, and
the location of measured excitation signals. Path-based conditions have been developed to verify
generic identifiability, and these conditions are less conservative than the existing ones since they

incorporate the presence of noises and possibly prior known components in the network. While
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the path-based conditions are sufficient for the generic identifiability of modules in parametric
model sets, it has been found that these conditions become also necessary when non-parametric,
i.e. infinite-dimensional, model sets are considered instead.

With the above path-based conditions, the synthesis problem, i.e. the question where to allo-
cate actuators and sensors to achieve the identifiability of network modules as formulated in sub-
question 2 of Chapter 1, has been considered in Chapter 4 for the situation where all the node
signals are measured. The goal is to develop synthesis approaches for excitation signal allocation
such that the generic identifiability of a subnetwork or a full network can be achieved. To this
end, it has been found that the path-based conditions can be reformulated into disconnecting-
set-based conditions and pseudotree-based conditions, which explicitly state which internal sig-
nals should be excited for generic identifiability. With these new graphical conditions, novel
synthesis procedures have been developed, where excitation signals are allocated according to
the computed disconnecting sets for the generic identifiability of a subnetwork or according to
the computed pseudotrees for the generic identifiability of a full network.

The above results for identifiability have also been generalized to a more flexible setting with
partial measurement and partial excitation in Chapter 5. Novel graphical conditions have been
developed in this chapter, which shows that disconnecting sets provide important information
regarding the question which signals should be measured or excited for generic identifiability.
These conditions also lead to new synthesis approaches, which can allocate sensors and actuators
to achieve identifiability, and novel indirect identification methods, which can estimate network
modules consistently.

The analysis and synthesis questions for network identifiability require the interconnection
structure of subsystems in dynamic networks. The problem of identifying this topological in-
formation from data has been investigated in Chapter 6. It has been found that the topology
identification problem can be formulated into a model selection problem. In order to take ad-
vantage of the available prior knowledge about the stability of network modules, the Bayesian
model selection approach has been employed to select the (local) optimal topology. Further-
more, the EM algorithm provides an efficient way to estimate the hyperparameters, such that
the final topology identification algorithm does not require any tuning effort from the user.
The developed method shows a promising performance, especially when the number of data is
limited compared to the network size.

While the Bayesian approach is developed to infer a topology estimate from a single data set,
it has been further extended in Chapter 7 to consider multiple data sets from groups of subjects.
With the above extension, the inference of the effective connectivity in brain networks has been
investigated, which has revealed new insights into the changes in brain networks caused by in-

tensively listening to Mozart’s music, a topic that is of interest in the neuroscience community.
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8.2 FUTURE WORK

8.2.1 SYNTHESIS FOR IDENTIFIABILITY

The developed synthesis approaches in Chapter 5 concern the allocation of actuators and sensors
such that modules in a network become generically identifiable. However, the approaches do not
take advantage of the initially present excitation signals and measured signals, and the 7 signals are
directly allocated at the disconnecting sets, while it is possible to allocate the r signals elsewhere
such that they have vertex disjoint paths to the disconnecting sets. The above limitations can be
addressed to obtain more advanced synthesis approaches.

In addition, in the situation of partial measurement and partial excitation, the focus of Chap-
ter 5 has been put on local modules in a network. While the pseudotree covering in Chapter 4
provides effective means to achieve full network identifiability when all the node signals are mea-
sured, the extension of this approach to the setting with partial measurement and excitation is
still an open problem. Preliminary efforts have been made in [37] to address the above extension
for acyclic graphs.

Furthermore, the synthesis approaches for identifiability in this thesis concern only the allo-
cation of actuators and sensors. An interesting research direction is to investigate synthesis ap-
proaches that modify the network topology, e.g., via adding/deleting edges or removing nodes.
The last action is typically referred to as knockout experiments in the inference of biological
networks [151].

8.2.2 FROM IDENTIFIABILITY TO IDENTIFICATION

In Section 5.8, it has been shown that identifiability results directly lead to generalized forms
of indirect identification methods that can estimate modules consistently. However, these indi-
rect methods rely on a strong presence of measured external excitation signals and thus require
more “expensive” experiments. Therefore, it is attractive to investigate whether the identifiabil-
ity results can also lead to direct identification methods, which typically impose less conservative
conditions on the measured excitation signals than the indirect methods [152]. The first step to-
wards this direction can be to investigate the connections between the identifiability results in

this thesis and the existing direct methods in, e.g., [48, 122, 123].

8.2.3 ANALYSIS AND ERROR CONTROL IN TOPOLOGY IDENTIFICATION

The Bayesian search algorithm developed in Chapter 6 has shown a very good performance in
the extensive simulation study. However, little is known regarding its theoretical properties, for
example, the frequentist consistency. The consistency of Bayes factor and Bayesian model se-

lection has been extensively studied in the Bayesian statistics literature [39, 106, 110] for static
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models and data-independent priors. However, the analysis of the method in Chapter 6 re-
quires additional extensions of the existing theoretical results such that dynamic systems and
data-dependent priors can be addressed.

In addition, how to ensure an upper bound on the error of the topology estimate is still an
open question. The topology estimation problem is essentially a multiple hypothesis testing

problem, where we compare the following two hypotheses:
Ho : Gji(q) = Oversus H, : G;i(q) # 0,

for all j and i. The typical error criterion considered for the above problem is the false discovery
rate (FDR), which is the expected ratio of the false discoveries (positives) over all the discoveries
[19]. The question how to bound the FDR in the topology identification problem, which is
also referred to as a variable selection problem, has been studied in statistics [99], but typically
for independent data. The FDR criterion and the corresponding error control procedure have
not yet been considered in the system identification community, where the data is generated by

dynamic systems and thus highly correlated.
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Due to advances in current technology, many engineering
systems are becoming increasingly complex and encompass
numerous sub-systems that are spatially interconnected. Such
systems are typically referred to as dynamic networks. Modeling
dynamic networks is an important task for designing, analyzing,
and controlling these systems. Due to the ability for data
collection from dynamic networks, this thesis focuses on the
data-driven modeling of dynamic networks by exploiting the
network topology and graph-theoretical analysis. Network
identifiability is first addressed in this thesis, which reflects the
ability to distinguish different network models based on data
and thus is a prerequisite for the data-driven modeling of
dynamic networks. To verify network identifiability, graph-
theoretical tools are developed to inspect the network topology
and the locations of the excitation signals and the noises in the
network. If a dynamic network is not identifiable, graphical
synthesis approaches are also developed to allocate additional
actuators and sensors such that network identifiability can be
achieved, by exploiting the graphical concepts of disconnecting
sets and pseudotrees. Furthermore, due to the importance of
the topological information of dynamic networks, a novel
Bayesian identification method is developed to estimate the
network topology from data. This method is then applied to the
inference of brain networks to investigate the effect of
intensively listening to Mozart's music on brain connectivity, a
topic that is of interest in neuroscience.
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