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Proof of Lemma 2

I will show that [�H�1]11 � [�H�1]12; the others follow similarly.
By de�nition of an inverse,

[�H�1]11 = �

������
�11212 �11221 �11222
�22112 �22121 �22122
�22212 �22221 �22222

������ and [�H�1]12 =

������
�11112 �11121 �11122
�22112 �22121 �22122
�22212 �22221 �22222

������ :
Therefore, [�H�1]11 � [�H�1]12

= (��11212 � �11112)[�22121�22222 � (�22122)2] + (�11221 + �11121)[�22112�22222 � �22212�22122] +
(��11222 � �11122)[�22112�22221 � �22212�22121];
= (��11212 � �11112)[�22121�22222 � (�22122)2]� (�11221 + �11121)[��22112�22222 + �22212�22122]�
(�11222 + �

1
1122)[��22121�22212 + �22112�22221];

> (��11212 � �11112)[�22121�22222 � (�22122)2]� (��22121 � �22221)[��22112�22222 + �22212�22122]�
(��22222 � �22122)[��22121�22212 + �22112�22221]; (using Assumption 2 (e))
= [�22121�

2
2222 � (�22122)2](��11212 � �11112 � �22112 � �22212)

> 0 (using Assumption 2 (e)).

Proof of Lemma 3

I will show that if j�22222j � j�22121j, �11221 � �11122 and �
1
1121 � �11222; then

[�H�1]13 � [�H�1]14; the others follow similarly.

H �

2664
�11111 �11112 �11121 �11122
�11211 �11212 �11221 �11222
�22111 �22112 �22121 �22122
�22211 �22212 �22221 �22222

3775

[�H�1]14 =

������
�11112 �11121 �11122
�11212 �11221 �11222
�22112 �22121 �22122

������ and [�H�1]13 = �

������
�11112 �11121 �11122
�11212 �11221 �11222
�22212 �22221 �22222

������ :
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Therefore, [�H�1]13 � [�H�1]14

= �(�22112 + �22212)(�11121�11222 � �11221�11122)� [(��22121 � �22221)(�11112�11222�
�11212�

1
1122)] + [(��22222 � �22122)(�11112�11221 � �11212�11121)];

� �(�22112 + �22212)(�11121�11121 � �11122�11122)� [(��22121 � �22221)(�11112�11121 �
�11212�

1
1122)] + [(��22121 � �22122)(�11112�11122 � �11212�11121)];

= �(�22112 + �22212)(�11121 � �11122)(�11121 + �11122) + (��22121 �
�22221)[�

1
1121(��11212 � �11112)� �11122(��11212 � �11112)];

= �(�22112 + �22212)(�11121 � �11122)(�11121 + �11122) + (��22121 �
�22221)(��11212 � �11112)(�11121 � �11122);
= (�11121 � �11122)[(��22121 � �22221)(��11212 � �11112)� (�11121 +
�11122)(�

2
2112 + �

2
2212)];

> 0;

because �11121 > �
1
1122; (��22121� �22221) > (�11121+ �11221) � (�11121+ �11122);and

(��11212 � �11112) > (�22112 + �22212).
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