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I. PROOF OF LEMMA 1

The expected block-ASPE can be written
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where 6 was specified in the text as
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Expanding (1) and zeroing the partial derivative with respect to 6, it is straightforward to show

that
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it can be seen that
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The bulk of the proof is spent analyzing the righthand term above.
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Now we wish to examine the lefthand term in (4) for i = v + M — §. To avoid ugly notation, we

examine the scalar-valued channel case, i.e., P = 1. The extension to general P is trivial. Thus we



have
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Let’s consider the quantity B for various (mutually-exclusive) cases:
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Plugging in non-zero B from the cases A.1.-A.5. above, we have
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Note that some terms only exist in case of real-valued sources. Expanding the terms in the previous



equation,
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A number of the terms cancel, leaving
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Recognizing the fourth term on the right side as N 2[%2 Mo 5\2 and bringing it to the left,
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For general P, the previous equation has the form
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Combining the previous equation with (3) and (4) we find that
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Plugging (2) into the previous expression,
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