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ROBUST GM-ESTIMATORS FOR MULTIVARIATE ERRORS-IN-
VARIABLES MODELS

Jiang Hong MA(1),Wen Xiu ZHANG(2)

(DInstitute for Information and System Science, Faculty of Science, Xi'an jiaotong University, Xi'an
710049,P.R.China,& Chang'an University, Xi'an 710064;(2)Institute for Information and System
Science, Faculty of Science, Xi ‘an Jiaotong University, Xi 'an 710049,P.R.China

Abstract Since the maximum likelihood estimates for errors-in-variables(EV) model are provided by orthogonal regression
(OR), but OR is sensitive to contaminated data, so are robust methods needed to estimate model parameters. In this paper,
we introduce robust GM-estimators for multivariate EV models,and generalize some results for univariate normal EV
models to the multivariate case. The results we obtain are not only more general ,but also can correct aresult for the
rnivariate case in the literature.
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