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VWY,

SO ERFHBIC, w,an il ENETEETIUL, K3D XD K 2, 20 B 5 D0 % KD
OB, KO TERYH T

ERD A
EISRED 78 & ERIER D578
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725 ODHBERET, 2 OO eV E ZHGHIZ 0 LD £, Tk, RO K I ICHEEWIC
FHTE 972,
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LD 9, Thzem il S OFMAIL (diagonalization) & KA TV ET,
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X
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T
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©F. EORICHTS 265018, (1) R - (8) RCOMII P OEEE A2 &, WEGI P 1cbHi 2 C
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g 24752 R L £, ZoERIC X 2HEROLE %, H{ROERZRZER (orthogonal transformation)
LEATVLET,
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£72, ()R, b L OWHR 21, 2y TONEISHATING, T—HEHHR =), 20) IEILT (P))1, TF
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S11 S12 - Slp ay ay
S12 S22 - 32p az a
=\ . (13)

Sp1 Sp2  Spp ap ap

&) B BATA O REAMERTEICZ D £9, ZI2T, s lda; & o, ORTBEEWRL T, 7, 6
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v TRt OBIRIZFELCTY, COXH A2 O EODOXFTRLTLE) &, TNEFTTIK
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ZNE T T F TR L) IS, WifRZ FRTICEHL, £1,2,...,(p/2) FRDZT2EE#EL T, 20
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.| =) w2 | =P 2w (16)
- Z(p/2+1) Z(p/2+1)
p . .
Z(p) Z(p)

ERDET, TI9T5E, WFEOEZ 1/212 L7 L Z2IHEROBEIT/NIED £7,

Karhunen-Loéve ZTIIARICTEZIDH ?

L2L, ZohEzeMv3icid, WY %) 2 TOmGRZHFHNT, SHETEdTI 2 KD 2 55035 D
£9, —MPICREZNRERAETT., 2%, TSI HHRR EALERD DD 5 LTI,
KLEWIITE ERAD, ZALILBOLPZETLHD FEA,

22T, FRONDODEHDHDIZ, HOELLOREICH EDWVTHEL L2 EZ RO TEE, HHD
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pEIERDEIR
PEIEDE (IBHRDIBERD =/
(1 [ (1> L[ [
L L] > L]
L L > HpEgN
HgH _:)) - L]
— H B1~%Fp/2 By
HHHS THHTIE HH -
nluinks =E93 nlulm

5: KL Z#uZ X 21l T — % O i

fF8 1 ERDAHICOVT ((4) ROEH)
x1, w9 WZ 2(1), 2(0) WICZHT 5 (2) S, MOPHETH S L F, 01,6, %, Wl (D)) »2xnz

N,z it ZdMELT
a1 = cosbi, as = cosfy (A1)

EBL L, (ar,a2) 13HT L VWCEERER: - O HRIZE V) T EIZRD, ay,a0 13

a? +a3=1 (A2)

27 LET, L7eioT, MEIER (A2) ROFEHED L ETD 3) AD V(2) DIRALE W) T LIk
£,

2D &) S 2 R IX, "Lagrange DARETEGE ) ICX>THES ZEVBTEET, 2
ki, ZoOMEIRREREEZ N EBWVLT
F(ay,a2,\) = a%811 + 2a1a9812 + a%szg - )\(a% + a% -1) (A3)

2N B il gt L@?iﬁflﬁf‘uﬂ%ﬁb:ﬁ%é‘ NEY, N2, FZay, a, ZRUITANTZ
NZURBT LT, ZN6D0ICFELWEE L

OF

- = 2&1511 + 2a2812 — 2&1)\ =0

(9(11

OF

— = 2a2822 + 2a1812 — 2a3A =0

8@2

oF

= —(@?+d2-1)=0 (A4)

) 3o oNnEY, 22T, LO3FHORNIZ (A2) REF LTI, §TICHAIN T
£9, HOoA» 613
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a1511 + a2812 = aiA

as899 + ais12 = as (A5)

LW eoNnE T, IhzefdlefioTEC L

(2 2)(3)+(2)
512 S22 a2 ao
Lnh, KXo (4) ROMBIESNET,

8% 2 : EIREE DR

W% 21, 20 2256 N5H L OIEEE 2 DFHV(2) 1%, BEHEN 2D EFT, 2¥%51E, (AD)
D oA a1 7, Tz ag 2T B &,

G%Sn + aja2812 = )\a%
a1a9512 + a%sm = )\a% (A7)
ERDET, 51,
a%sn + 2a1a9512 + a%szg = A(a% + a%) (A8)
&b, 3)AL (A2) X5
V(z) =\ (A9)

BRonEd,

2 DR, HTL OB 2 DV () ZRKIET 5 0T, LORLE LS 12 O Ff
ATEDS, ZDI)BRECTZ Ny, NEVTTE N9 £T 5L, RECTOBEAE N 25, BKDIT
liEjkk V(Z(l)) & 7’3 D i‘g‘o
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