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Thanks! 

March Hare:   "See all the trouble you've started?"

Alice:                   "Really, I didn't think…"

March Hare:   "But that's the point. If you don't  think,
                                  you shouldn't talk."
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You made me think a lot!



Lessons learnt

Alice:   "I give myself very good advice, but I very seldom follow it."

Re-look at things!

● They may look differently.

● You may discover new things.
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Never take anything for granted!

What’s an error?
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What’s an error?
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Ask a physicist!
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BIAS

Tendency to produce results that differ in a 

systematic manner from the ‘true’ value. 

VARIANCE

Scatter of values obtained from a data 

collection process.



What type of error?

Second option : NUMERICAL    (sample/population)    SUMMARIES

→    PDFs    (systematic)
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1 - α = 0.68

confidence level

probability

First option : (Wald type)   CONFIDENCE INTERVAL    

→    LIKs    (statistical)

What next?
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combination-of-results     

vs     

combination-of-errors



Combination of results  (LIKs)
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Combination of errors  (PDFs)



Yes, but …
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Not much arround …  Why?

My fault !

“personalized” Pareto rule : 

95 - 5
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Not much arround… Why?

1. Great faith in Central Limit Theorem

● Wald type confidence intervals

2. Or then, distribution given

● LR (& Co.)

3. …
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Combination of …

RESULTS

Identify non quadratic

“surrogate” LIK

Combine LIKs
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ERRORS

Identify asymmetric 

“surrogate” model

Convolution

● Combination of results with PDFs

→  Weighted sum 

● Combination of errors with LIKs

→  Profiling

● …
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Of course …



“Surrogate” PDFs
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skew Normal log Normal Edgeworth expansion

dimidiated Gaussian distorted Gaussian “railway” Gaussian

quantile variable width 
Gaussian

Johnson system ??

“Surrogate” LIKs
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ln(PDF) generalised Poisson broken parabola logarithmic

linear sigma linear sigma in log space
double cubic sigma 

in log space
linear variance

PDG method cubic constrained quartic molded quartic

simple double quartic molded double quartic matched quintic simple double quintic

molded double quintic quintic sigma in log space
interpolated seventh 

order
??

"It goes like this: / the fourth, the fifth, / the minor falls, and the major lifts»  (L. Cohen)
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SENSITIVITY ANALYSIS

Which LIK approximation?
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● converge to quadratic LIK if asymmetry → 0
● interpretable
● “regular” model

hard boundary on / maximum “practicable” 
value for asymmetry 



Which PDF approximation?
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closure under CONVOLUTION

at least approximate…
(work in progress)

… need suitable distance 
metric

Ongoings and open questions

1. Beta testing

2. Model selection

3. Correlated errors? 

4. Combining LIKs and PDFs

5. What if we want to be Bayesian?

6. …
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The floor to you!

Questions?
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