
Subject: Error Estimates with POWELL and/or CONSTRAINED_MIN
Posted by rosentha on Tue, 29 Sep 1998 07:00:00 GMT
View Forum Message <> Reply to Message

I wonder if anyone has any experience with determining confidence limits
for parameters obtained from the Powell and Constrained_min optimizers?
Unfortunately neither routine returns estimates of the Hessian matrix.
I could probably write something myself but I'm feeling lazy and stressed
out so I was wondering if someone had already done the work.

-- 
Colin Rosenthal
High Altitude Observatory
Boulder, Colorado
rosentha@hao.ucar.edu
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