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This course introduces the fundamental theories of system parameter and
system state estimation methods. Students may learn the basic capability to
study the topic of system identification and state estimation,
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103/02/93 Introduction
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Mathematical review
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103703709

Bayesian estimation
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103/03/16

Least—Squares estimation
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103/03/23

Minimum-Variance estimation
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103703730

Maximum-Likelihood estimation
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103/04/06 Wiener filter
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103/04/13 Kalman filter
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103/04/20 Special topics
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103/05/04 Information filter

12

103/05/05~
103/05/11

Extended Kalman filter




13 122;222? Extended information filter
14 122;2;;;? Unscented Kalman filter
15| | Heinfinity filter
16 122;2?;2? Particle filter
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