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(87) Abstract: An acquisition unit (101) acquires an actual measurement value obtained by measuring changes in a
data assimilation object in a predetermined environment. A calculation unit (102) uses a provisional initial state and a
provisional value of an unknown parameter regarding the data assimilation object to numerically calculate the change in
the data assimilation object in the predetermined environment. An update unit (103) calculates the value of an evaluation
function representing an error between the actual measurement value and a value obtained from the result of the numerical
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calculation corresponding to the actual measurement value, and determines an acquisition function from a plurality of
combinations of the initial state and unknown parameter values and the value of the evaluation function, and, on the basis
of the value of the acquisition function, updates the initial state and the value of the unknown parameter that minimize the
value of the evaluation function. An iterative determination unit (104) repeats the processes of the calculating unit (102)
and the update unit (103) until a prescribed iteration end condition is satisfied, to thereby estimate the initial state and the
value of the unknown parameter regarding the data assimilation object.
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