In Experiment and Uncertainty Estimation
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Weighted Average and Deviation

« Assuming a distribution f(x), Let the average of f(x) be u and the standard deviation be o

* An average estimation * An standard deviation estimation
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c, uncertainty correction
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Toy MC Verification

Weighted Distribution Raw Distribution
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w2 += weight * weight;
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Z.Ei!ﬁi h_gauss—>Fill(mean/W, W);
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W_total = 1.4892e+07
w20verW_total = 21e6d64
w20verW_total / W_total = 0.0145356

strandard deviation of weighted distribution: ©.59526
strandard deviation of raw distribution: 4.93023 15
I sigma”“2(weighted) / sigma"2(raw) = 0.0145774
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