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A METHOD OF ITERATIVELY REWEIGHTED
LEAST SQUARE AND ITS APPLICATION
Shi Neng . Wang Jianxin
(Nanjing Institute of Meteorology, Nanging,210035)

Abstract

The robust regression is obtained by using the method called the iteratively reweighted least
squares (IRWLS). The comparison between robust regression and least squares (LS) regression is
also made. The results point out that the procedure may lead to gradual reduction and conver~
gence of the sum of absolute residuals. This procedure is also used to forgéast the rainfall over the
middle and lower reaches of the Chéngjiang River. The tests on debendent and independent sample
daté prove that the IRWLS is better than the LS.





