
Lectures 11: Bootstrap I.

error propagation for nonlinear functions of fit 
parameters



Maximum Likelihood parameter errors?𝜒2  distribution



Linearized error propagation



from discussion on correlated normal variables 



from discussion on correlated normal variables 



from general definition of covariance matrix



from general definition of covariance matrix



Linearized error propagation



Sampling the posterior histogram



Sampling the posterior histogram



comparison of linear propagation and posterior sampling:



bootstrap sampling



bootstrap sampling



bootstrap sampling



bootstrap sampling


