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TOTAL LEAST SQUARE METHOD AND ITS
APPLICATION TO PARAMETER
ESTIMATION

ZuaNne Honeyue Huane Jinegponeg Fan WEeNLE!

(Department of Automatic Control Beijing University of Aeronautics and Astronautics 100083)

ABSTRACT

The Total least squares (TLS) method and its application to parameter estima-
tion are introduced. The theory of matrix approximation and linear space decompo-
sition are used to derive the solution and properties of TLS. It is proved that the
sum of squared residual of data fitting using TLS 1is less than that using least squ-
ares (LS) method. Simulation results verified the theoratical derivation and the

superiority of TLS over LS method.

Key words: Total least squares method, Parameter estimation, Data fitting
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