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Hvao er Kalman-filter?

o Adferd sem samanstendur af nokkrum linulegum-algebru
reglum.

@ betta er forritunarvaen adferd, p.e. audvelt ad atfeera i
forritunarmalum sem nota linulega algebru, R,
PYTHON(PYLAB), JULIA, OCTAVE(SCILAB, MATLAB
o.s.frv).

@ Rokfraedin byggir &4 endurtekinni notkun & reglu Bayes fyrir
normal likdn.

@ Hentar vel fyrir timaradalikon.
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State-space form

Y: = Zio + €4, malijafna,
o= Tio—1 + RE,,

tilfeerslujafna, astandsjafna,

o E(er) =0, V(et) = H;. Petta er malinoise.
o E(£;) =0, V(§) = Q-

o T, er tilfeerslufylki (transition-matrix).
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Téaknmal og ordafordi

o A tima t héfum vidmalingu y, og émelt astand o

@ Spa um gildi y, & tima t gefnar upplysingar a tima t — 1 er
taknad y,,_;. Petta eru kallad spa (prediction).

o Hlidsteett gildir um spé & astandsvektornum avgje_;.

® oy, tdknar mat & astandi & tima t gefnar upplysingar & tima
t. Petta er kallad filtered.
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Hversu vel er astandid pekkt?

@ Notum Py;_; sem mat & Gvissu um spa:

Ptjt—1 = E(o: — at|t—1)(at - _hat\t—l)/
og sem mat 4 6vissu dstands & tima t
a0 gefnum upplysingum & tima ¢t

Py = E(a: — O‘t|t)(0‘t - at|t)/
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Spéjofnur

Yijt-1= Loy
Fijt-1=Pyt1ZPyr 1+ He
Apjp—1 = Ttat—l\t—l
Pt\t—l = TtPt—l\t—l T/t + RtQtR/t

Vi =Yt = Ytjt—1
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Uppfeerslujofnur (updating equations)

Q| = Ogp—1 + Pt|t—1tht_1 Vi
Pt|t = Pt|t—1 - Pt\t—lth;lz/tPt|t—1

® ay 7 bar sem T > t er kallad smoothed. Pad er erfidara ad
reikna smoothed en filtered og predicted.
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