Derivation of Egs. (37) and (38)
Starting with Eq. (36) of the paper,

. n12Av
As ~ 1-8")—
R TR
where
AV ~ MAnv ,
2 1 ~ ~T 1 ~ ~T
M = —= =V1V] — = =VoVy
A1 — A Ao — A
the covariance matrix can be estimated:
<ASAST>
) A-12AG AVTA-1/2
~ (-8 2V 2§ 5T
6129|6127
S 1/2ASAS T\A—1/2
2 T\ (AVAV i P
= (1-s8s") TR 1-588")
ARy (1) a2
_ (l_ggT)n <( nv)( nv) >n (1_§§T)

[B=1/2%]>

A

a-l/2 o

) ~T)ﬁ—1/2<(1\715nv)($5n M ))

[=1/25]2

2 2 T

N = (Anvv' An

~ (1-s"a 1?2 (AnV¥ An )
e TR

2 T .
) ¥t A 1/2(1 - &)

(1-8")

)

where M was removed from the averaging in the final step.
Measured polarization vectors p; deviate from error-free polarization vec-

tors pjp due to errors Ap;,

pi = Poi+Ap; ,
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and the measured polarization matrix P can be expressed as the sum of an

error-free matrix Py and error matrix An:
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Pre-whitening leads to the transformed error matrix An defined as

An = a Y2Ana"Y? (15)
where il = ), i (1 — e;e/ ), see also page 4 of the paper.
Using these results leads to
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where the transformation

(Ap/88'Ap;) = 0°8'(1—eje] )54 (27)
= 0'2(1 — (gTei)Q) 52‘3‘ (28)

has been used. Thus,
(Anss'An) = o*) wi(l-(E"e)’)pip; (29)
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and the covariance matrix is given by



