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Notes for myself

Covariance matrix(from Matlab help)

The estimated parameters are uncertain. The amount of uncertainty is measured and described by the covariance matrix of the estimated parameter vector, (this vector is a random variable, since it depends on the random noise that has affected the output). This covariance (uncertainty) can also be estimated from data, as described, e.g. in Chapter 9 of Ljung (1999). The estimated covariance matrix is contained in the estimated model as the property Model.CovarianceMatrix. It is used to compute all relevant uncertainty measures of various model input-output properties.

The covariance is needed for the Kalman filter. The covariance of the errors in the state estimates is one parameter in calculation of the steady state Kalman gain.

Need to use the equations used in thesis’es for determination of A,B,C,D. See in page 33 to 36 in diploma-thesis. Draw up block diagram of the motor etc. Find a book reference. 

Take inverse Lagrange, refer to Kreyzig (for instance). Gets the step response eq. 3.2 in Stefan&Urs. TAKE NOTICE: there is a difference between dip.thesis and Stefan&Urs.  Need to apply voltage to plate as step input, measure the response over some time. Read off from the (maalere) on the system as well.

Need to include some theory on Kalman filtering. (Time/state update and Riccati eq.) See control system toolbox guide for Matlab and books referred there. See [6].

Notes 04.04.01

Looks like I can’t construct my MPC_controller.c as a S-function. This because of Flag error, output execution in mpcsfun sets flag value to 3. This is invalid value for initialisation of my S-function. This is why I have to write a mexfunction body instead. This works (seems like it) as far as flag is concerned. Still have some errors somewhere in my code. Don’t know where right now…..
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