Correction. Equation (25) writes
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The correct formula should be
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Proof. Substituting the kth entry of the score function given by Eqn. (17) into Eqn. (12), we have
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Note that the last equality stems from the fact that X ¥ is whitened. Using matrix inversion lemma, i.e.,
(A+UCV)'=A'—A'U(C'+VvA'U) 'vA,

the rank-1 update of a scaled identity matrix is given by
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Using (2) with ¢ = /2, e, and u = semok

we obtain (1). O



