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Derivation of the Optimal Solution

The optimization problem is formulated as follow:
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Let R(®) = Zk: (r — k)" B (r — pai). which is

in the quadratic form of the variable c, the optimal solu-

tion of ax can be obtained by setting the derivative of R with
respect to o to zero.
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Thus, we can get M linear equations for M unknown
variables aiy, ao, - -+, apg:
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Let Ao = b, then:
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At last, we can get the solution for the optimization prob-
lem: o* = A~1b.



