
SUMMARY 

Covariance: u,!v = ((u - u)(v - v)). 
Propagation of errors.:-Assume x = f(u, v ): 

u2 =a: 2 (ax)
2 

+uz(ax)
2 

+2a: 2 (ax)(ax) 
X U au U au UU au au 

For u and v uncorrelated, uu
2
v = 0. 

Specific formulas: 
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Taken from Data Reduction and Error Analysis in the Physical Sciences 
by Bevington and Robinson, McGraw-Hill Publishers, 1992. 


