
Lectures 9:  Maximum likelihood III.
(nonlinear least square fits)

𝜒2    fitting procedure!
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prior set to P(b) = 1
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Maximum Likelihood parameter errors?𝜒2  distribution
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𝜒2  distribution



𝜒2  distribution



characteristic function by Fourier transformation:

(1-2i*t)-𝜈/2

𝜒2  distribution



𝜒2  distribution  goodness of fit



𝜒2  distribution   (from Lecture 9)



Maximum Likelihood marginalized parameters𝜒2  distribution



confidence intervals
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Maximum Likelihood marginalized parameters𝜒2  distribution



correlated data - first glimpse



correlated data - first glimpse



generic idea of covariance matrix



generic idea of covariance matrix


