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An Objective Compensated Approach least Squares
Estimation in Nonlinear Systems

s

He Jianmin, Da Qingli
(Schoo!l of Management,Southeast University ,Nanjing)

Abstract: In this paper a new decomposition—coordination approach is proposed for solving the least—squares es-
timation problems in nonlinear systems. It coordinates the subproblems by introducing proper compensation terms into
their objectivesand has the advantages of simplified calculation procedure and the least —squares forms of the subprob-
lems. The convergence 'of the approach is proved in several patterns. The results of simulation and application show that
the approach has fast convergent rate and is bettér than the global and the goal coordination methods.

Key words; paramecter estimation; nonlinear systems; objective compensation; coordination approach; least —

squares problems





