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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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system parameter estimation

2| BB GRG0 K R R E fundamental theorem of 2 ABCDEF
system state estimation

3 | AR 32 34 09 48 B A 22 related researches in 3 ABCDEF
estimation theory
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(Subject/Topics) % ir

106/02/13~

106/02/19 Introduction

106/02/20~
106/02/26

Mathematical review

106/02/27~
106703705

Bayesian estimation

106/03/06~
106/03/12

Least—Squares estimation

106/03/13~
106/03/19

Minimum-Variance estimation

106/03/20~
106/03/26

Maximum-Likelihood estimation

106/03/27~

106/04/02 Wiener filter

106/04/03~

106/04/09 Kalman filter

106/04/10~

106/04/16 Special topics

10

106/04/17~
106/04/23

CREE

11

106/04/24~

106/04/30 Information filter

12

106/05/01~
106/05/07

Extended Kalman filter




13 12?;2?;?? Extended information filter
14 12?;2;;;? Unscented Kalman filter
15| | Heinfinity filter
16 12?;22%? Particle filter
17 122;2?;?? Special topics
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