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A Straightforward Physical Interpretation of Empirical Orthogonal Function

Lin Ho

Department of Atmespheric Science, National Taiwan University

ABSTRACT

Any linear System governed by a normal operater the Empirical Orthogonal Functions (EOF) will
be identical to the normal modes if the stochasticity is introduced from randomly chosen initial am-
plitudes, provided that the samples are abundant.

At each station the appearance of an additional level of noise can interfere the convergent rate
of the EOF toward the normal modes, especially when the noise is inhomogeneous (noise covariance
matrix has nonzero off-diagonal elements), the EOF will soon lose any resemblance of the normal

modes.

The physical ‘interpretation of EOF in this tudy is considered to be unprecedently straight

forward.



