
Predittore di Kalman 

 

Sistema 

�
�(� + 1) = ��(�) + ��(�)

�(�) = ��(�) + ��(�)
 

 

 

Ipotesi 

�[��(�)] = 0        �[��(�)] = 0       ∀ �  

�[��(�)��(�)�] = �� ≥ 0        ∀ �            �[��(�)��(� − �)�] = 0          ∀ �, ∀ � ≠ 0 

�[��(�)��(�)�] = �� > 0        ∀ �            �[��(�)��(� − �)�] = 0          ∀ �, ∀ � ≠ 0 

�[��(�)��(�)�] = ��� ≥ 0      ∀ �            �[��(�)��(� − �)�] = 0          ∀ �, ∀ � ≠ 0 

 

�[�(1)] = �� 

���[�(1)] = �� 

�[��(�)�(1)�] = 0      ∀ �,   � = 1,2             

 

 

Predittore 

�
��(� + 1|�) = ���(�|� − 1) + �(�)�(�)

��(�|� − 1) = ���(�|� − 1)
 

�(�) = �(�) − ��(�|� − 1) = �(�) − ���(�|� − 1) 

�(�) = [��(�)�� + ���] ∙ [��(�)�� + ��]�� 

�(� + 1) = ��(�)�� − �(�)[��(�)�� + ��]�(�)� + �� 

��(1|0) = �� 

�(1) = �� 

 

  



Controllo a Minima Varianza Generalizzato 

 

Sistema 

�(�)�(�) = �(�)�(� − �) + �(�)�(�) 

 

 

Cifra di merito 

� = � ���(�)�(�) + �(�)�(�) − ��(�)�
�

� 

�(�) =
��(�)

��(�)
        �(�) =

��(�)

��(�)
 

 

 

Controllore 

�(�)�(�) = �(�)��(�) − �(�)�(�) 

 

�(�) = ��(�)��(�)�(�)�(�) + ��(�)��(�)�(�) 

�(�) = ��(�)��(�)�(�) 

�(�) = ��(�)��(�) 

 

 

Equazione Diofantina 

��(�) = ��(�)�(�) + �����(�) 

 

��(�) = ��(�)�(�) 

��(�) = ��(�)�(�) 

 


