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IF F=RU , Find R and U

        (2) F=VR , Find V
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        (4) Verify R=ΦΨT
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代回上式可知
[image: image15.wmf]()

TT

FRUR

==YSY=FSY

，
所以
[image: image16.wmf]T

R

=FY



[image: image17.wmf]2

72

20

10

100

3

3

3

22

0101010

33

001

001001

T

FFV

éù

éù

êú

éù

êú

êú

êú

êú

êú

êú

===

êú

êú

êú

êú

êú

êú

êú

êú

ëû

êú

ëû

êú

ëû

,
[image: image18.wmf]det()0

T

FFI

l

-=

,

其中Eigenvalues為
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Eigenvectors為
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其中
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Eigenvectors為
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其中，
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