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Proof of Lemma 2

I will show that [—H ~'];; > [~ H 1]12; the others follow similarly.
By definition of an inverse,

1 1 1 1 1 1
. T1212 ﬂ%QQl T1222 L T1112 71121 71122

[_H ]11 = - 7T3112 7T§121 7T3122 and [_H ]12 = 7T5112 7T5121 7%122
To212  T2221 72222 Ta212 72221 72222

Therefore, [—H 11 — [-H 112

= (~T1212 — T1112)[T2121 75222 — (T3122)°] + (Tan1 + T1191) [T2110T 5202 — To21275100] +
(_Wizm - 7Ti122)[7T3112773221 - 71—%2127T3121]a

= (—77%212 - 7%112)[77312171-%222 - (7T§122)2] - (7"%221 + 7"%121)[—77311277'%222 + 71'%21277%122] -
(1220 + T1120) [~ 75121 To012 + Ta119T5221]5

> (*7%212 - 7r%112)[7r§1217r3222 - (7T§122)2] - (*7%121 - 7T%221)[*7T31127T3222 + 7T32127T3122]*
(—73220 = T3122) [~ T3121T3212 + Ta1127T5201), (using Assumption 2 (e))

= [ngmﬂgzzz - (73122)2](_7%212 - 7T%112 - 77%112 - 7@212)

> 0 (using Assumption 2 (e)).

Proof of Lemma 3

1 @ . 2 2 1 1 1 1
I will show that if |73990| > |73101], 71221 = 71122 and 7ij9; > Tiggy, then

W
H~113 > [~H1]14; the others follow similarly.
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H = Ti211 71212 Ti221 71222
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L 71'%112 7r%121 7%122 L 7%112 7?121 77%122

[-H = 7"%212 7T%221 7T%222 and [-H |13 = — 7T%212 77%221 77%222
T2112  T2121 72122 Ta212 72221 72222



Therefore, [—H ']13 — [-H 114

= *(7%112 + 7T%212)(7T%1217r%222 - 77%2217&122) - [(*7%121 - 7%221)(7&1127@222*
Ti219M1122)] + [(— 5000 — T3100) (T11127 1221 — T21271121)]s

2 _(W§112 + 7T§212)(7T}12177%121 - 77%122”}122) - [(_73121 - 7ngzl)(ﬂnzﬂul -
W%zu”hm)] + [(_773121 - 773122)(77%11277%122 - 77%21277%121»

= —(T3112 + T012) (T1121 = T1122) (121 + T192) + (—75101 —
W%zzl)[ﬂlzl(*ﬂmz - 7&112) - 7T1122(*7T%212 - ”%112)]7

= —(T3112 + T012) (M1121 = T1122) (1121 + T192) + (—75101 —

7T%zzl)(_ﬁhu - 77%112)(7&121 - 7%122)7

= (7"%121 - 7"%122)[(_773121 - 77%221)(_77%212 - 7"%112) - (77%121 +

T122) (Ta112 + Ta212)],

>0,
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becaluse 7T11211 > 7T112272(_7T21212_ T5901) > (T1121 + Ti221) = (T1121 + T1120),and
(=212 — T1112) > (Ta3112 + Ta12)-



