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İ = Y V, V = Y −1İ = Zİ,
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y1 + y2 −y1 −y2
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−y1 y1

−y2 y3 + y3 −y3

y4 −y4
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−yr −y4 y4
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X = Cdiag(y1, y2, · · · , yr), Ct = Cdiag(
1

z1

,
1

z2

, · · · ,
1
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)Ct = CL−1Ct,
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Z = Y −1 = (Y + X)−1 = [(I + XY
−1

)Y ]−1

= Y
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(I + XZ)(I − CZ̃−1CtZ)

= I + (X − CZ̃−1Ct − XZCZ̃−1Ct)Z

= I + (X − (C + XZC)Z̃−1Ct)Z

= I + (CL−1Ct − (C + CL−1CtZC)Z̃−1Ct)Z

= I + (CL−1Ct − CL−1(L + CtZC)Z̃−1Ct)Z

= I + (CL−1Ct − CL−1Z̃Z̃−1Ct)Z

= I��
(I + XZ)−1 = I −CZ̃−1CtZ. ö÷ Z = Z(I −CZ̃−1CtZ), ø Z = Z −ZCZ̃−1CtZ.
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