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« Rudolf Emil Kalman, EfE®XIFFIRIZFZR
« KalmaniERE232HStanley SchmidtE X SEIAY

 Rudolf Emil Kalmizia]NASART, IR Z ikIevsiEsun
HF1960FLAFRIEX

« #H: Anewapproach to linear filtering and prediction problems

- HBFY: Transactions of the American Society of Mechanical Engineers
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Rudolf Emil Kalman
(1930.05 ~ 2016.07)
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Xy, = ApXy—1 + Bruy

Py = AP Ak + Qk

Ky = PrCy (CkPiC + Ri)™!
X = X + K — CieXy)
Py = P, — Ki Gy Py
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X =101 xX054+99 % 0.5

_ = 99 X 101 X = 99.67
= 100 Tk 12" 1+2
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BEAESMAERiE Xoptimal = Xestimate X 5 T Xmeasure X 5
3 3
100f7! 1
Xoptimal = Xestimate T 3 7 X (Xmeasure — Xestimate)

Xoptimal = Xestimate T
Eestimate

Eoor: +E X (xmeasure _ xestimate)
estimate measure
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X = Axk_1 + Buk + Qk
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min(x; — Xj)

Py = AgPy_1 Ak + Qi

Kk=

E estimate + Emeasure

Al _ A
Xk (xestimate) - Axk—l + Buk
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Yk = Xmeasure
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> Ky = PCe (CPiC + Ri)™
Pk =P];—KkaP]€

56],( = Akjc\k—l -+ Bkuk

Pp = AgPy_1A45 + Qy

Ky = PiC{ (CPLCL + Ri)™?
Xx = Xy + K (v — CXy)

Py = P, — K Ci Py,
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SetTemperature

ActualTemperature

\ 4

Set tem perature
profile generation

control

p—» Signalmodulation

—» Heat/ Cool
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BEsv (kg/h) 2. 00
BE8pv (kg/h) 2. 02
bk ABlsy (w) 100, 00
PPy (o) 100, 94
IEHEHRE (ke/h) -0, 02
EHRE (%) -0. 94

HEIESY (r/min)
$#PY (r/min) 38. 44
RE (g) 6338. 3
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- Bilibili MATLABARE https://www.bilibili.com/video/BV1V5411V72]?spm_id_from=333.337.search-card.all.click

« How a Kalman filter works, in pictures http://www.bzarg.com/p/how-a-kalman-filter-works-in-pictures/

- NetEase Open WA A-~/REFERITELIAINES/AE
https://open.163.com/newview/movie/free?pid=MGO621519&mid=MGO621 IQO
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xk = Akjc\k_l -+ Bkuk

Pp|= AgPy_14} + Qy
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Ky = PrC{ (CkPrCi + Ry) ™t

Xk |= Xy + K (Y — CXp)
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