
Lectures 14: Bootstrap II.

error propagation for nonlinear functions of fit 
parameters

with material from



similar to team Final Project:

Figure 1
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the poisson distribution.

previously:



  the n0 probably distribution plot and 𝛌1, 𝛌2 from Gibbs sampling:

similar to team Final Project:

Now back to work so that we can do that!

previously:



Maximum Likelihood parameter errors?previously:



Maximum Likelihood parameter errors?previously:



multivariate normal distribution



multivariate normal distribution



confidence intervals

Monte Carlo to generate the parameters:



confidence intervals

Monte Carlo to generate the parameters:



new question: error propagation for arbitrary function of parameters



new question: error propagation for arbitrary function of parameters



Sampling the posterior histogram



Sampling the posterior histogram



comparison of linear propagation and posterior sampling:



bootstrap sampling



bootstrap sampling



bootstrap sampling



bootstrap sampling



bootstrap sampling



bootstrap sampling

frequentist is concerned about error estimate



bootstrap sampling



bootstrap sampling



bootstrap sampling




