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x = [x1, x2,..., xm]T
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x(k) = [x1(k), x2(k),..., xm(k)]T

s(k) = [s1(k), s2(k),..., sn(k)]T

k

X=[x(1), x(2), …, x(k),..., x(K)]
S=[s(1), s(2), …, s(k),..., s(K)]

X = AS

XX SS AA
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A. Hyvärinen, First and robust fixed-point algorithms for independent component analysis, IEEE 
Transactions on Neural Networks, 10(3) (1999), pp. 626-634
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