Jobooogooooooonod

oo o0d

20100 40 16 0O

1 000000000 Fourler 00O
00000 f(6)0
f(0)=f6+27) (8€R)

00bo0o0ooooo0oo. oo 2r) 000000 NODOODOOOO

2
%:—%3 n=01,2,....,N—1

ooooooobooo, foddboboo NODOOO.
0100000000,
[8) = atsin@+0)
0odoo.oobooooooono,dbodog o00ooooooog
sin(f + ¢) = sin ¢ cos@ + cos ¢ sin d
ogooooooooog,
f(@) = a+bcost+ csind

0000,a b, c00000000.00000N>3000.
000,N=3000000a, b, c0000000

f(6o) 1 cosfy sinfy
f(61) = 1 cosf; sinb; b
f(62) 1 cosfy sinby c

gooooooo.

00 f(A0000D000000

F0) = > sin(kf+ o)



0000000000000,00 f()000O0000 NOODOOOOO 6g,6q,...,00-1 00
000 f()00000000000. 00000 ¢,00000000 agcoskd+ bysinkd 00
goboobooooooboon

K-1
f0) = S+ > (agcosk6 + by sin k6) (2)
k=1
0bo0,a,b00000000000.000,0000000 200000.000000
oooopoooooo,N>2K+100000000000.000000 (290 6,0 f(6,)0
00000000000. 0000000000000 (OO0 Fourier0OOOOO)D0O0OO0OO
(sampling theorem) 00O O O.

00100 (2)0000 N>2K+1000,

N-1
[0)= 3 [(0)n (0~ 0,)

gooooobboo.bog

L+ 2¥0c ka2 cos kb
N

0000,0002x/KO000000000000000DB000B00 f()DO0D000O N >2K+1
gboobobooboobooooooboboo. boooboooboo,0b00 KOO
00000000000000000 f(»HOOD0O0O0 N>2K+10000000000000
gbooobooogo.

0100oo0,b0oo 00000

on(0) =

1 = cosfy+isinfy=1+10
w = cosf) +isinby

w? = cosf,+ isinéy

0000, 1,w«?0 100000300000,

cosf) =cosly =

sinf; = —sinfy =

00000,sinf,cosf00000 w0 0?0000 2¢,b,c00000000000.
goo,000b0 NDOOODOODODO,

w = cos By +sin by
0000 ,w01000 NOOODOO
wN=100 w"#1 (n=0,1...,N—1)

oooo,



0100000 NODOOooo. oo,
wk:w(N—k):w_(N_k)

wo—l—w1+w2—|—wN_1:0

goo.
00 fO0 (1)OOOOOOOOOOO.0000NDODO,wD 1000 NDOODODOODO,
F(60) 11 1 1 F(0)
f(61) 1 w w? whN-t F(1)
f(62) = 1 w? w? coe o WINED F(2)
f(On_1) 1 WwN-1 2= oo LIN-1(N-1) F(N —1)

0D000,0004(000 F(kO0O00D0. 0000000000, F(0), F(1), F2),..., F(N-1)
O f(6o), f(61),...f(bxy_1)0 100000000000.00 FO f000 Fourier D000
0.00,00000000

F(0) 11 1 1 £(60)
F(1) Sl w? .. Nl f(6)
F(2) = ¥ | ! w? wt w2(N-1) £(62)
F(N = 1) 1 oN-1 _2(N-1) o(N-D)(N-1) F(80)

ooo.

00 Fourler 000000, |F(k))?=F(k)F(k) =Fk)F(N -0 f0000000 kOO
00000000000, 00,00 Fourier 0000000, 000000000000000
0.00N=200000,00 Fourler 0000000000 0000000 Fourier OO
(FFT)0 0000000,

00,000000 Fourier 100 000000000000,0000000 Euler000

¢ =cos@+isinf (§eR)

ooooboooobooobbbbo0. b00bO0n Fourier 00O DOOO0OO0OO0ODOODODO
gbo,0bo0boboobboobooobbooo.

2 BayesUl U
3 0Ood

gbooobboboooooboooboob,0bobobooboob.boooboobobon
gobobobooboobobbobobboobooboooboboobobooob,obbobbobo.

[]O00 00: “000000000000000000-00000000000000000
0Doooooo”, 0000, 2007.

gbooboboooooooboobooboboD.

200000,0000,0000,000: 0000000000007, 0000, 2006.



o000 Fourier 00000000 DOODODOODOOO,00000000D000000DOO
gobboboogoobooboobobooo,booobooooobooboon.

[p|]0000: “0000000000O0ODOO-0000DOO0OOOOOoOOOoOr,0DooOO,
2003.

Oo000O0o0dO(@oo)20100000

oooo

000000 ooooooo

oobD:000 1000 4F40100

Web: http://www.ist.i.kyoto-u.ac.jp/iip-yamamoto/index.html



