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Thesimplebut oftenneglectedequationfor thepropagationof statisticalerrorsin functionsof correlatedvariablesis testedonanumber
of linearandnonlinearfunctionsof parametersfrom linearandnonlinearleast-squares(LS) fits, throughMonteCarlocalculationson
10 000- 400000equivalentdatasets.For linear functionsof linearLS parameters,theerrorpropagationequationis exact. Nonlinear
parametersandfunctionsyield nonnormaldistributions,but theirdispersionis still well predictedby thepropagation-of-errorequationif
their relativestandarderrorsarelessthan 0.1. Oftentheerrorcomputationcanbebypassedby a redefinitionof theleast-squaresmodel
to includethequantityof interestasanadjustableparameter, in which
caseits varianceis returneddirectly in the variance-covariancematrix. This approachis shown formally to be equivalentto the error
propagationmethod.


