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Abstract: Conventional indirect estimations of measurement error covatiance are very sensitive (0 gross errors. A new ro-
bust wndirect atgorithm based on Hampel' s three-part redescending M-estimators is developed Credible results can be achieved
either with or without the presence of external causes. Two examples are provided to demonstrate the robusiness of the proposed

method .
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4 1R (Simulation results)

TR ERRT. a = 3,6 = 5,¢ = 12,
e =¢& = 1073,

1) U BR 2 R AR AL

i —AEA R A TR R A R
RN R S by = R A R, BB AR S SR

1
Table 1

NERLEHTERSE VR

V = diag(0.0029 0.0025 0.0006 0.0400).
X AME. VAFEFRE - IR ESS i #E
A BEAREH 1000, FAXEMHE 6, X
K HE-ITBITEBEERFE-TMEX
MEERE=ZMER T, 28 A A EEEITH
# ICER[4] R AT Huber £ AR 05 F A
ASCHR B T B R M-S 1RO R AE T i S
Hig LW 2R BEINSERINE RS,

MEREFAAHREN S EBAETER

Comparison of the results in diagonal case
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G 0006
(. 0403

W OH oFE A
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Table 2 Comparison of the results in non-diagonal case

T RBEEMER et kR AR

HiiE Xay =790, X; =360 Xy = 600, Xq = 200
CIE RIEHu RIEHa CIE RIFHu RIEHa CIE RIEHu RIEHa

30.00 30.8 30,02 3080 31,58 3007 30.87 33.8  30.03 3082

3000 3019 3063 2998 34.29 30.%4 3037 7162 31.9%9  30.M4

2000 22,08 2,50 2192 2158 22,24 21,83 1996 22,33 21.81

2000 1842 1837 1836 1877 1846 13,70 20,05 13,57 18.38

FE 750 1M 166 1.2 %2 8.13 798  471.96 877 7.1l
yi:| 1500 14.8 1480 1481 1526 1478 1476 1684 14.64 1479
JT 10.00 10.5% 10.3 1043 1060 1033 1045 10,80 1032 10.43
A 10,00 9,92 9.50 9.93 9.7  10.38  9.95 927 10,36 9.90

10,00 9.4 9.24 9.27 9.56 9.58 9.35 10.48 9.51 9.45
8.10 9.0 9.22 9.03 8.7 8.15 8.9 7.60 9.17 8,95
2000 21,30 19.9% 21.08 21.M 20,06 21.13  21.46 20,07 Z2l.16
2000 1960 1878 1954 19.75 1874 1950 20,32 18.4 19.45
ik7tf 6.00 5.3 5.86 5.46 7.57 6.33 6.00 47.03 6.29 5.49
JE 9.00 9.10 9.53 9.08 9.19 9.36 8.88 9.57 9.39 9.08
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5 #5#(Conclusion)
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