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We present an elementary heuristic reasoning based on Arnold's theory of
versal deformations in support of a straightforward algorithm for finding a
correlation matrix near the given symmetric one.

Subjects: Applications (stat.AP); Rings and Algebras (math.RA)
MSC classes: 15A21, 62H20, 62P05
Cite as: arXiv:1303.3226 [stat.AP]

(orarXiv:1303.3226v1 [stat.AP] for this version)
Submission history
From: Pasha Zusmanovich [view email]

[vl] Wed, 13 Mar 2013 17:44:50 GMT (9kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact.

Download:

PDF
PostScript
. Other formats

Current browse context:
stat.AP

< prev | next >

new | recent | 1303

Change to browse by:

math
math.RA
Stat

References & Citations
. NASA ADS

Bookmarkawhat is this?)
Be X RER 0L
e



