
Derivation of Matrix Solution to Nonlinear Least 
Squares by Indirect Observations
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n: observations, no: minimum to define model, r: redundancy, u=no: parameters

n equations, u unknown parameters, 
one equation per observation
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Linearize by Taylor Series
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Rearranging into compact vector / matrix notation,
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simplify and rearrange

expressionprior  into  thesengsubstituti

Then follow the “short cut” on the first page of this presentation


