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dynamic systems. Fundamental state estimation theories and implementation algorithms
are covered in the course. Major topics include reviews of probability and random|]
variables, least square estimation, propagation of states and covariance, Kalman filters,

extended Kalman filters, H= filters, and some related special topics for aerospace

engineering.
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1. w454 4* &gz Hup4|l. Tomake students develop the | 4 ABCDE
A5 1 AR KL i 4 o ability of analyzing engineering
problems with mathematics and
physics theorems.

2. ®E2fEE k2R R 2 To make students understand| 4 ABC
Lm o the state estimation theory of
dynamic systems.
3. REARRERRLAESNENI To make students understand| 4 ABC
A Rl o the computer implementation

techniques and algorithms of
state estimations.

4. ®F 322 FERE R R H4. To make studentsdevelop the| 4 ABCDE
FEAE S ability of designing a

practicalcontroller by using the

state estimation techniques.
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1 Infroduction, Linear System Theory

2 Probability Theory and Random Process




Probability Theory and Random Process

Least Square Estimation

Least Square Estimation

Propagation of States and Covariances

The Kalman Filter — Discrete Time Kalman Filter

The Kalman Filter — Alternate Kalman Filter Formulations
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The Kalman Filter — Kalman Filter Generalizations

0
11 The Kalman Filter — Continuous Time Kalman Filter
1 The Extended Kalman Filter
2
1 The Extended Kalman Filter
3
1 H _ Filters
4
1 H_ Filters
5
1 Special Topics
6
1 Special Topics
7
1 B X ¥R
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