Input: Values (x;, y; :.’:_01, errors (Oy;, O'yi)?:_ol,
the errors, initial approximation for a, tolerance &
fori=0ton—-1do
wyi = 1/02;
wyi = 1/075;;
end
while (| difference between consecutive a; | > £ ) do
fori=0ton—-1do
‘ Wi = wyiwy; [ [wyi + adwy; — 2a1r\[wxiwyil;
end
x =2 Wixi | X Wis
y =2 Wiyi/ 2 Wi
fori=0ton—1do

Uu; =X —)_C;

vi=Yi—Y;

Bi = Wi |uifwyi + arvi/wxi — (aru; + v;)r [ Wxilyi |;
end

ay =, WiBivi /X WiBiui; /Il new estimate for ay
end

ap =y —ax;
fori=0ton-1do
| & =X+0;;

end

&= Zi Wifz‘/Zi Wi
fori=0ton—1do
| mi=&-8&
end

0'2(01) =1/ Wi’]?;

o (ag) = 1/, Wi + & o (a1);
Output: ag, ai, o (agp), o(ay)

correlations |r| < 1 between



