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A & 4= Qlct gt o)A 2|9 APnyP

Y =XB= Xy + Xqj081 +e
o] El=H|, HAaAFFAFolA A3t = 3ol
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1 —
0 (X1\0X1|0) 1X1THQ+( 1‘0X1|0) Xl
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Ci = (p+1)s2

_ (B—B-))"XTX(B— B-;)
(p+1)s?
. ((XTX)ilXiel/(l - h”))TXTX((XTX)ilXZGZ/(l — h”))
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. e;rXiT(XTX)_lXiei
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) SSE_;
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CYTY Y2 - 28T XT Y+ BT XT X B
n—p—2
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N n—p—2
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_ SSE
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g 52 AZeEE WEHE v 2 o
oUx
ox
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ox ou  Ox
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. (S+5%)
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olxl _ x*
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- 1 1 S
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i=1
o7 FofR1 27T E
np n 1 _
U(S;2) = == log(2m) — S log(IB)) — 5 D (i = )= (@i — p)
i=1

g bk OB Wb EASE BEIRE p
£ A Set AL SE R 2L BEFe] EAGEE, 8 jAl 512 ot et
2UISEFSE 42 et
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71 —1 Tw—1
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p = gh ET )+;xz
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nmle = %Z(fﬂz‘ —z)(x; — )"

i=1

A 382 AR Y] 4 BYolch. A AAR YA CMLEE o) F95HE 432 nefsto
T

X=p+Lf+e

Olek Sl f ~ N (Om, Im), € ~ N(0, @)0l2k otk fo} e Eolct. 25 chdl
L, %) = (2m) "2 || 7"/ exp (—; DX =)' - u))
i=1

U, £ = LLT + 87} B Floltk. A Bk AT-REL-SEHe] o] ot

ylrl=0o'-o 'L -LTo ') LT !

e qth Aoz o Tal7] WA GAeA] e B 5 oW, LTo 1 Lo] fZhdolw
A}, wabd dubd o @ CMLES|A L tizteld Ac] dis] LTa 1L = A & Aloke Atk i o)
A4ABEATE X2 44 FoAY ksl g 22 sholA
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og oa Ack. webd] dAXDE diagEH(E - S)EY) = 047 AL Fx ek ol doli pAfol
| %

Fak Q1L off-diagonal 52 002 Aofo] HolA 917] thize] A gro] H3ks] 07} ohlet 1 hzt U4 Sol
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=TT + o) - LT(LLT + ®)7'S,(LLT + ®)~!
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1. Frobenius norm y
1/2
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i=1 j=1

2. p-norm

|| Az|]
||A||p = SUPg0 H ” £
p

Theorem 5. | - |2 ¥ E=E0of tjol, ||A|2 = o1 0]tF. o]mf o012 AQ] 7} 2 singular valueo]cf. EGF
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m
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Theorem 7. m x m SUEF2] &2 Q2 n x n SLEF] & Zof tjsle],

1QAZ||2 = [|All2
1QAZ|F = || Allr

Theorem 8.
[All2 < |AllF = y/tr(AAT)

Theorem 9. 2-normoj] tjjs}o],
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gEgoz o
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=g d 7hekst BEBO classificationo] 4] 2] maximally separating hyperplane<
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R
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K(A) = (A A7
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