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accept, 96, 99
alphabet, 11
atypical, 84

balanced tree, 14

batch, 50

Bayes, 13

Borel-Cantelli lemma, 66

capacity
channel, 27
maximum, 27
chi-square x2, 5
CLT, 5
code
complete, 11, 13
concatenation, 11
mixture, 54
prefix, 11
codeword, 11
complexity, 10, 14, 149
algorithmic, 147
stochastic, 53
compression, 49
computable, 146
confidence, 70
consistency, 63
rate, 66
Cramér—Rao inequality, 57
critical region, 83

degree of belief, 13
distinguishability, 78

entropy, 1
conditional, 24
estimation error, 77
estimator, 38
maximum capacity (MC), 4, 43
maximum likelihood (ML), 42
explanatory data, 35

Fisher information matrix, 53

hyperparameters, 6

hypothesis, 84
composite, 84
simple, 84

innovation, 136
KL distance, 16, 55

likelihood, 38
likelihood ratio, 102

maximum capacity (MC), 43, 149
maximum estimation information, 28
MC estimator, 46
MC interval estimator, 77
MDL principle
complete, 51
general, 51
mean information, 15
mean separation, 77
message, 11
model, 35
class, 36
NML, 52
non-parametric, 37
parametric, 36
selection, 37
structure, 36
multinomial, 5
mutual information, 25

noise, 86
null hypothesis, 83

orthonormal, 104, 135

perfectly fair, 50
precision, 70

radix
double, 20
single, 19
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random, 85, 149, 150 source, 2
ratio test, 96 statistical significance, 83
region symbols, 11
acceptance, 97
rejection, 97 test statistic, 83
regret, 56 typical, 84, 150

rejection, 97, 99

unimodal, 89
semicomputable, 146
SNML, 114 wavelets, 104
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