
Levenberg Marquardt related question

Source: http://sci.tech−archive.net/Archive/sci.stat.edu/2007−03/msg00019.html

From: "Freddy" <zfreddyzzz@xxxxxxxxx>• 
Date: 7 Mar 2007 18:15:12 −0800• 

hi all,

I am writing to ask a question that might be simple..but after a long
day..probably my brains aren't functioning..so I'm trying to take the
easy way out..but seeking someone else's help.

well I'm trying to fit a model into experimental data. and I have to
use the Levenberg−Marquardt algorithm to minimize the fit and find the
best set of constants I can use.

as you know, all the available LM algorithm will take the x and y data
I have, and try to estimate the function f(x) at every xi and for
every set ai of constants.

anyways...to have the algorithm work I need to provide a function that
returns the values of dyda (as the numerical recipes book call it)..

but the problem I'm facing is that the function I'm solving is not a
function that has an analytical solution...it's a complex differential
equation that we solve using a Runge−Kutta method...so how am I
supposed to find the various dyda that I need...as I cannot actually
specify them.

well I hope someone can help me with that..

.
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