cluster of unit vectors (x) around origin, transformed by A*x, A=[2 1; 1 2]
| | | | | |




unit vectors along axes left, transformed by A*x
| | | | | |




eigenvectors left, transformed by A*x, same direction, but scaled
| | | | | |
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-0.5

standard error ellipse, chi-sqr=1.0, for SIG=[2 1;1 2]

Eccentricity of error ellipze iz less than
the fan examples. They had semi axis
length lambda, here sgrillambda)




