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The error is minimum when V1 is projected perpendicularly onto 

V2. In this case, C12 is computed using dot product between V1 

and V2. 

 

Component of V1 along V2 is 
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Similarly, component of V2 along V1 is 

 

V1.V2 

 = 
 ∥V1∥ 
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Using the above discussion, analogy can be drawn to signal spaces 

 also. 
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