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[ Abstract ]

An extension of the theorem ,which states that a normal sample mean and the sample variance are in-

dependent, is used in the proof which states that the normal sample (x,,x,)and its covariance are also independent

each other. Assume that in a direct measurement a sample is independent and follows normal distribution; and the

random error is a small quantity. Then the estimate of variance propagation formula is an unbiased estimate of the

variance propagation formula in an indirect measurement.
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