
Lecture 10:  Maximum likelihood IV.
(nonlinear least square fits)

𝜒2    fitting procedure!



Multivariate normal distribution 
correlated data

components xi of vector x are  
correlated random variables

normalize distribution in all components xi

Σij = <(xi-µi)(xj-µj)> matrix notation



Multivariate normal distribution 
correlated data

x ➙ b



correlated data in general 
multivariate distribution:



correlated data in general 
multivariate distribution:



𝜒2  distribution  goodness of fit



𝜒2  distribution   (from Lecture 9)



confidence intervals



𝜒2  distribution



confidence intervals



what is the Degree of Freedom?



what is the Degree of Freedom?



what is the Degree of Freedom?



what is the Degree of Freedom?



Goodness-of-fit


