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N∑

l=1

σ2
ljtl(−ρ)

)

− 1

Nn

∑
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 � � � � � � � 
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�
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• & = � & � � � � = � = N + n � � � 9 � < � : � � � < � � : : = T(z) = � T̃(z) � = > 9 � � : = � � : � & � � � � = � =

� = � � � � � 9 � < � : � �

7 � 5 6 7



� 
 � � � � � � � 
 � � � � � � � � � � � � 


� � � � � � # � � 
 � � 	 � � � � # 
 # � � �

&
# 9 � � > � � < � 9 � < � : � � � = > � < : < � � = � = 
# < : % � > � 9 � < � : � � � � = 
 
 = � = ; < = : �

In(ρ) =
1

N
log det

(
I + δDT +

1

ρ
A∗
(
I + δ̃DR

)−1

A

)

+
1

N
log det

(
I + δ̃DR

)
− ρ

n

N
δδ̃

� � (δ, δ̃) = � � 
 9 � � 
 � � < � : � : < � � = � =

δ =
1

n
tr

(
DR

(
ρ
(
I + δ̃DR

)
+ A (I + δDT)

−1
A∗
)−1

)

δ̃ =
1

n
tr

(
DT

(
ρ (I + δDT) + A∗

(
I + δ̃DR

)−1

A

)−1
)

7 � 5 6 7



� � � � � � � � � � � � � � � � � � � � � � � � � � 
 � � � � � � � � � � � 
 � � � � � � �

� � � � � � � � � � � � � � � � � � � � � � � � � � � � � � � � � � � � ! � � � � � � � � �

• � > � ( 
 � � = ' � � < � 
 = � 9 : 9 
 � 4 � � � = � 9 < 
 
 = N × n

H = Γ
1/2
R

XΓ
1/2
T

+ A

� � A = � � 
 9 � � � � � � � 9 : � = � = 3 < � = �  X = � � � � 
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