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Abstract:

The correlation matrix M of n random variables Xj, ..., X, is an n X n matrix whose 1,j
entry is corr (X, Xj). We observe that iterative update of M by using Ry, ..., R, (the n
rows of M from last iteration) as Xj, ... X, generally leads to convergence of M, where M
is filled with 1's and -1's. We show that this convergence has important practical
applications in clustering.
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