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Least-squares Maximum
method: likelihood
eGauss (1795) method:

eLegendre(1806) eFisher(1912)
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Linear
minimum
mean-square
estimation:

eKolmogorov(1938)
eWiener(1942)

Optimal state

estimation:
«Swerling(1958) Recent results:

«Kalman(1960) PF, MM, IMM,
UKEF...
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Gauss (& H)

B Johann Carl Friedrich Gauss (1777
— 1855) , RIS, VISRl
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B Adrien-Marie Legendre (1752-1833)
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B Ronald Aylmer Fisher (1890—}962)
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Kolmogorov

B Andrei Nikolaevich Kolmogorov (
1903-1987) , HIZMEREF 2K, 19394F
AT R BB 2 B Bt -

B His unwed mother died in
childbirth.
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Wiener (4E44)

B Norbert Wiener (1894-1964) ,
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Swerling

M Peter Swerling (1929-2000) , =%£
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Kalman

M Rudolf Emil Kalman, ZU% 5%,
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B Born 1930 in Hungary

mBS (1953) and MS(1954) from
MIT

B PhD (1957) from Columbia
BFilter developed in 1960-61
B Died in 2016
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of Dynamic Systems, CRC Press, 2004

A. E. Bryson, Jr., Yu-Chi Ho, Applied Optimal Control—
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Group, /1975
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Academic Press, 1970
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