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ICA (JRSZRST 73 HT)

e S= (51752,...75[)): %Z’L%ﬂzﬂﬁ
o BIMIfE: X = AS
o X ZILDMNIZAZ5 Sy, ..., Sp IZRL 72\,

X1 Au A Ap
X2 A A Azp

. = . S+ . S+ 4+ : 5p
Xp Apl Ap2 APP

Q X,SOFFI0THBH LT D (HuiMb) .

Q@ ARREXTHTHS LT3 (Hk) .
> WA= %273+ W=A1Z2HE2FshniZE,

WX =S5
TS %#ELTE5.



Fast ICA

FaLZV NERWEZAE

Y0 DMERLEMZ DARF LTV b

ra(Z) = E[Z*] - 3(E[Z°])?

Z =sin(0)S1 + cos(6)S,
CEREINTVWAEE, Fa2 L7 bOWELD

ka(Z) = sin(0)*ka(S1) + cos(0)*k4(S2)
MY NLD.



Fast ICA
FaLoV NERAWEAE

Y0 DMERLEMZ DARF LTV b

ra(Z) = E[Z*] - 3(E[Z°])?

Z =sin(0)S1 + cos(6)S,
CEAEINTWVWDEE, FaA7 0 bOoMEKLD
ka(Z) = sin(0)*ka(S1) + cos(0)*k4(S2)
MR D LD,
ka(S1) > ka(S) E L&D, 5L,
sin(6)* 4 cos(9)* < 1

L0 sin(0) = 1 T wa(2) RIERAILE NS,
DED, FahT Y FEBRAMET B AAMSRROT S NAVTHNIRA B RO DS,
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w: |w|| =175, ABEZIFHZEDT |wlA|=1Thb. £-T, H5 0
FELT,
Z,=w'X=w"AS =sin(6)S; + cos(#)S,.

DT, Z, DARFa LoV bamr{bTE S RO 5.
FastICA @ FJIE

k=1,....,p CUUTFZ#0KRT:
Q@ Z,=w'XIiZxLT,

Wy = argmax kq(Zy).
weRP:||w||=1

Q 5. =w/X
QO X X-—WS LT1IZREA.
Xa LTV NIT—EZNOHET S:

1 o 1o ?
fa(Z) = ;Zz;‘—3 (nZz?) .
i=1 i=1




