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Abstract

The analysis of multivariate spatiotemporal data can potentially be
simplified by applying a blind source separation model for a random
field. Here we consider a particular linear blind source separation model
in which the unobserved multivariate latent field includes stationary
and nonstationary components. For the presented model, we establish
identifiability conditions. Furthermore, we consider basic asymptotics
for a diagonalization-based estimator of subspace spans. The diagonal-
ized matrix is constructed by comparing local spatial statistics to the
corresponding global statistic.
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