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On the propagation of the error to the inverse

of a certain matrix of 20 degrees.

Hiroiiro AovyAMA and Sadako TANAKA.

In this paper we have treated the propagation of the error to the
inverse of a correlation matrix of 20 degrees from the general point
of view of evaluation. The method of the evaluation of the error
comes from the paper [ 1] of the reference. For the maximum rela-
tive error 1.58 of the correlations it happened the maximum relative
error of the elements of the inverse matrix was. 24.6

The distribution of the errors have been evaluated pretty good by

our method.
Institute of Statistical Mathematics.
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