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 d
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 d
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ra
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 b
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•
W

ha
t t
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m
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T
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 c
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 b
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•
S
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w
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to
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e 
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e 
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ra
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X
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 c
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pe
rf
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 d
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ra

ns
fo

rm
 is

ch
os

en
.  

W
e 
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 c
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•
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 d
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 c
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 p
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.
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 c
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 b
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 m
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t m
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K
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ra
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en
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va
ria
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ef
fic

ie
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ar
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 th

e 
ei
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ue
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k 
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j
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T
he

 p
ro
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 b
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ed
 o

n:

M
o

re
 F

ac
ts

 f
ro

m
 L

in
ea

r 
A
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D
ef
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iti
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s 
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 m
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r c
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pl

ex
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be
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en
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 b
e 
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 e
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en
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 b
e 
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ve
ct
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 o

f  
K
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) 
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n 
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ge
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r f
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  K
.

F
ac

t 1
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E
ve
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×k
 m

at
rix
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  k
  e
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en
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lu
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, t

ho
ug

h 
th
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 n

ee
d 
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t b

e 
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F
ac
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T
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 e
ig

en
va

lu
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 o
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×k

 d
ia

go
na

l m
at

rix
  K

  a
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e 
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ag

on
al
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le
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en
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.

P
ro
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 d
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ct
ly
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at
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K
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 e

ig
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 p
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.
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ea
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 c
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 d
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 o
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s.
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at
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 d
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 d
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 d
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at
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F
ac

t 7
:
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 =
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 K

U
  =
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ro
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= 
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:
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e 

sa
m

e 
ei

ge
nv

al
ue

s.

(b
)

|K
U
|  
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P
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y 
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 m
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 Γ
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: ~  Γk    

=
  

∏ i=
1k
 ~  σ2 i 

   
by

 d
ef

in
iti

on
 o

f  
~  Γ,

  w
he

re
  ~  σ2 i 

= 
E

~  U
2 i 

 &
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m
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a 
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 c
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 c
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 c
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 d
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S
ub
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e 
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di
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n 
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T
h

e 
O
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T

A
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u
n
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n
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o
r 
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d

im
en

si
o

n
al

 T
ra

n
sf

o
rm

 C
o

d
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g
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p
p
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d

 t
o
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Z
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o

-M
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n
 S
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ti

o
n
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au
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n
 S

o
u
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e:
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rg

e 
 R

,
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r(k
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)  

≅  
 1 1
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X
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k
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6 
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r F

R
C
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