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An estimator  is a function of the data that gives a 
value for the parameter 

̂a(x1, …, xn)
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An ideal estimator would be

There may be many parameters
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The data may be multidimensional
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In case of a histogram with  entries, the uncertainty, given by 
Poisson statistics, is  which breaks down for empty bins

n
σ2 = n
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Correlated uncertainty source j in measurement i

Nuisance parameters 
(Lagrange multipliers)

This  prescription is suitable for measurements in which the uncertainties 
are absolute, i.e. do not depend on the central value of the measurement.

χ2

But correlated and uncorrelated systematic errors are frequently, to a good 
approximation, proportional to the central values (multiplicative errors)
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Overall normalisation (eg. luminosity or BR)

Affecting only 'forward' data

Affecting only 'semi-forward' data

Affecting only 'central-barrel' data
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Formalism to estimate parameters when there are correlated uncertainties

Code tested, and attached to the indico page


