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1 Introduction
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2 Affectation
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uji�f�i�lxi���wxe�ph�¦g��eLsze�y.�/�E¯�i�w~u
�eL�NyRlxeLo,eL{9uIl�y�oyRuzgjw~�Le�phe'�|�hi�w � phe�gji��@uje

C ∈ R
p×m

�
i/n�

C`i

eLsvu�lxyTfhgji�f�i�gzujwxi�{�pme�pT�etfml�y.�LeLo,et{EujsUphe�l�yTf}y.w~gje����
i
�@ujw~lxwxsjy.{9u/lxe^�Â�heLo,w~{

`
��³Æi��@g��E�he

C
szi�w~u��ti��T�e�gjeL{Euze¨yLªNeL��lxeLs$o,i�p/neLl~eLs�phe �Â�hi�w � pme)gji��@uje�AªNi�w§g�f"y=g

e � eLo�fmlxe���eL{G�;®�
Gw~ª.y�etu���wxetgzl�y.w~gje.� ã������ etu���eL{G�;®�
Gw~ª.y�etu���wxe�gjl�y.w~gze���������N���R{hi��ms
sz�@fhfci�szi�{hsK���he

∑

`∈Pi

C`i = 1 ∀i ∈ Ω,
�����

etu
C`i = 0

szw
` 6∈ Pi.

���N�
¯�w

I(k)
eLsvu�l;qr�h{hwx���heTf}y.w~gje���� gzeLlxw��eLeKf}yRg�lxe'�|�meto,wx{

k
��w~l}eLs�u��Ll�yRw~g��E�he

Ckj = 0szw
j 6= I(k)

�
¬'i��hs�fci��@ªNi�{msKpUneLs�l~i�gjs�pT�e�«}{hw~gKl�y���� �"!�#%$�&('*)+�-,.&�$/�%� �"#%0�1

A ∈ R
n×m

A = LC,
� � �

etu�eL�tgzw~gje�lxe�o,iEpUneLlxe�p/q�yR�"eL�tu|y=ujwxi�{�2

A(q) = Aq = LCq.
� � �

�



¬'i�uji�{hsc�E�me^pmy.{hs/lxeLscg��eLszeLy.� � �ti�{m��etsvujwxi�{h{T�eLsL�Llxy�oyRuzgjwx�te
C
��etu/f"y=gÚ�ti�{msE�eL���heL{9u

l�y
oy=uzgjwx�Le
A
�@p��etfcet{mpheL{9u�pheLsK�Li�{hphw~ujwxi�{hsTphe$uzg|yR«m�����¡yRlx�heL�@gjeL�hszeLo,eL{9u��Glxe��¥y.w~u
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∑
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=

∑
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3 Estimation de tables OD
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phe
fmlx�hszwxet�hgzs
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¯�w
Â
eLs�u�l�y)oyRuvgjwx�Le

r × m
�ti�o�fci�sE�eLe�pheLsKlxwx��{heLsTphe

A
�Li�gzgjetsvfci�{hpmy.{Eu)ny

Ê
�

lxetsK±mi�ujs�i�kmszetgzª��eLs
v̂
szi�{9u�phi�{h��i�khujeL{E�hsKf}yRg

v̂ = Âq + εA

� � �
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ε
eLsvu$�h{he�ª.yRgjw�y=k}l~e)y.l��eLyRuji�w~gje�yRfhfhgG�eL�heL{hpmy.{Eu�l~eLs�etgzgzeL�@gjs$pme)o,etsz�@gjeLsL��¬'i��hs

sz�@fhfci�szi�{hsK���/qretlxlxe$sz�hw~uK�h{me�lxi�w/{hi�gjoy.lxe�o��hl~ujw~ª.yRgjw��eLe

εA ∼ N(0, WA)
� � �

i/n�
WA ∈ R

n×n
eLsvu'l�y)oyRuzgjwx�te�pme�ª�y=gjw�y.{h�Le��;�Li�ª�yRgzw�y.{h�Le��

d/e�fhgji�kml;neLo,e��^°��$��¯fcet�hu'phi�{h� �etuvgje �eL��gjw~u

q∗ =
yRgz��o,wx{

q d(Âq, v̂)
� ã �N�

i/n�
d
eLsvu��m{he���i�{h�tuzwxi�{,phe�phwxsvu|y.{h�Le.���I{�!�eL{T�etg|y.l;�9�h{{mi�o khgjeKwx{@«}{hwmphe�u|yRkmlxeLs

qszi�{9u!szi�l~�huzwxi�{hsÚph�
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q0
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εI ∼ N(0, WI)
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fhgji�fci�sE�e��h{he�o,etsz�@gje�phe��Letuzuze�wxo�fci�gvu|y.{h�Le�yRfhfcetlt�eLe
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q

∥∥∥∥∥

(
W−1

A Â

W−1
I I

)
q −

(
W−1

A v̂

W−1
I q0

)∥∥∥∥∥
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4 Le filtre de Kalman
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