Statistical Approach

Most calculations can be summarized by

Choose a norm: |A|g = (Etr(ATA)) 1/2 o ...
Use the eigenvalue/eigenvector decomposition of P/
P/ =TArT

I' contains the eigenvectors
A = (X))

Simplify the norm to an expression containing {\;}, n:

IPL)2 = Etr(P/TP/) = Etr(CTP/TITP/T) = Etr(AA) = ...



