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(57) Abstract: An estimation device and estimation method
are provided which can suppress calculation load and in-
crease the estimation accuracy in state estimation of an in-
ternal state quantity in a non-linear system. This estimation
device (1) uses a non-linear Kalman filter to estimate an in-
ternal state quantity in a non-linear system, and is character-
ized in that the non-linear Kalman filter includes an a priori
estimation predict phase for calculating an a priori state es-
timation value and an a priori covariance matrix of the state
on the basis of a state equation of the non-linear system, and
an a priori estimation update phase for calculating an a pri-
ori output estimation value, an output covariance matrix and
the cross-covariance matrix of the state and the output on the
basis of an output equation of the non-linear system, wherein
one of the a priori estimation predict phase and the a priori
estimation update phase is performed with EKF and the oth-
er with UKF.
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