
Distribution of Frobenius Distance - Generated Covariance Matrix

0.05 0.1 0.15 0.2 0.25 0.3 0.35

Frobenius Distance

0

0.005

0.01

0.015

0.02

0.025

0.03

0.035

0.04

0.045

P
ro

ba
bi

lit
y


