Initialize coefficients:

A=0andE =
v
Compute negative partial derivatives of I(u,0) w.rt.topand o |
(see Eq. 20) :
v

Find the predictor variable X; with the highest correlation to r and Zy with the highest
correlation to s:
Je = argmaxp(Xj, r) and
j

k. = argmax p(Zy, s)
k

y

Tentatively update coefficients:
A" =Aand E* = E, with
A}'f* = A;f* + vp(X-*,r) and
Eps = Epr T vp(Zy,s)

Really update the coefficient that.improves the current fit most.

yes




