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1SN SOURCE STATEMENT

00001 SUBROUTINE SINV(A>U,SIGMASMRSNRINC)
c
C THIS ROUTINE CALCULATES THE SIGMA-INVERSE OF A
c AND SYORES THE TRANSPOSE OF IT IN A,
C MR = FIRST DIMENSION NO. OF A,
c NR = NO, OF ROWS IN A. ’
e NC = NO, OF COLUMNS IN A.
¢ U IS5 THE BOOKKEEPING. MATRIX.
I SIGMA MUST BE POSITIVE.
o : :
00602 DIMENSION A(MRyNC)Y U (NCsNC)
c .
00003 DO 10 JU=1:NC
00004 DG 10 I=1»J
00005 U ,d)=0,0
00006 : DO 10 K=1>NR -~
Q0007 10 UlT»JY=uCly D+ALK DI RA(K, O)
0008 DO 20 I=1sNC
60009 20 UCLsI)=U(l,1)+SIGNA
C
00010 ‘ UC1,1)=SART(UCL,1))
00011 D0 30 I=2>NC
00012 30 UCI»1o=uCls 1) /U(151)
00013 DO 4G g=2sNC
00014 : JA=J-1
- 00015 DO 41 K=1sJA
00016 41 UGy =0t ) -UCIyKy#U (S, K)
veoLr7 ULJ>J)=SART(U(J>J))
00018 IF(J,EQ,NC) GO TO 49
00019 NEENES]
00020 DO 42 1=J8,NC
00021 USEWIEIHIGIED)
00022 00 43 K=1sJA
00023 43 UCT» D =U0T, 1) -UCI,K)U(Jd,K)
00024 42 UCL> D =ull,0/7U0dyd)
00025 40 CONTINUE
. C .
60026 DO 50 I=1,NC
00027 50 UCIsD)=1.0/7U(15>])
00028 DO 51 K=2:NC
30029 JA=NC+1-K
60030 DO 51 J=1rJA
00031 [A=K+J=2
00032 UCJsTA+1)=0,0
00033 DO 52 I=Js1A
00034 52 UCUs TA+1)=U(I TA+ 1) =UCTIA+L, 1IRUCI, 1)
00035 51 UGUrTA+1)=UCJ» TA+ L) 2UC LA+, [A+1)
C .
00036 DO 60 I=1sNR
00037 00 60 J=1iNC
90038 x=0,0 i
T 40039 JAZNC+1-J
00040 DO 61 K=1+JA
00041 61 X=X+A(1,KI%U(K,JA)
6o042 - 60 A(I,JA)=X
00043 DO 70 1=1>5NR
00044 DO 70 J=1)NC
00045 X=0,0
00046 - DO 71 K=JeNC
00047 71 X=X+ALI, KU IHrK)
u0048 70 A{lyJddy=X
C
00049 RETURN
00590 END

@& &STI a4
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