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ź
n
ia

k
o
w

sk
i

T
h
e

R
a
n
d
o
m

iz
e
d

S
e
ttin

g
fo

rL
in

e
a
r
M

u
ltiv

a
ria

te
P
ro

b
le

m
s

d
e
fi
n
e
d

o
v
e
r

L
2

P
ro

o
f
T
e
c
h
n
iq

u
e
:

U
p
p
e
r
B
o
u
n
d
s

E
ig

e
n
p
a
irs

o
f

W
d

=
S
∗d
S

d
:

W
d
η

j
=

λ
j
η

j

O
p
t
.

A
lg

.
in

t
h
e

W
o
rs

t
C
a
s
e
:

A
n
(f

)
=

n
X

j
=

1

〈f
,
η

j 〉
F

d
S

d
η

j

F
o
r

F
d

=
L

2
,ρ

d

〈f
,η

j 〉
F

d
∼

1n

n
∑ℓ=

1

f
(τ

ℓ )
η

j (τ
ℓ )

u
m

(τ
ℓ )

,

w
h
e
re

u
m

(t)
=

∑

mj
=

1
λ

j
η
2j (t)

∑

mj
=

1
λ

j

τ
1 ,...,τ

n
iid

w
ith

re
sp

e
c
t

to
ω

m
=

ρ
d
u

m
.

S
u
m

m
e
r

2
0
1
1

1
4


