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1 Appendix

1.1 Proof of Theorem 2

Suppose that: 1) h(Yic, Aie) = H(w,czz\z,c)'Yi_,cl; 2) ( =1; 3) A\ = constant for all
I and ¢; 4) the map function ¢, is identical. Eq. 17 is reduced to dj . (A, S¢, qi) =

(I — P.PT)(fo (qi) — pe)||? with P. the truncated matrix of W,, where W, is
the eigenvector matrix of empirical covariance matrix C.
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where W, = {w; ¢, wac..., wp .} and G = diag (T4, c>2) Livaea)s -+ Dy e>))-



