Erratum on statistical error
calculation

Raffael Niemczyk, Zeuthen, February 28t 2018




Gaussian error propagation

€geom = JVx * Vp — Cov?

. Jde 2 Je Oe
General EP is Ae = Zi (E O'i) + Zziija_xia_xjo-ij

l

This yields in a smaller statistical error, 24.2 % instead of 34.0 % (neglecting correlation)
Mistake 1: | was missing a factor of 2 in the term for the correlation terms

Mistake 2: In Matlab, rms is defined with 1/N, while the covariance® goes with 1/(N — 1). | mixed them up

Considering both things, GEP with correlation terms yields rel. stat error of 0.4 %

Since this is textbook case of error propagation, I'll use that

* Sometimes in literature defined with 1/N,
but MATLAB defaultis 1/(N — 1)
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