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If information theory and estimation theory are thought of as two scientific languages, then their key
vocabularies are information measures and estimation measures, respectively. The basic information
measures are entropy, mutual information and relative entropy. Among the most important estimation
measures are mean square error (MSE) and Fisher information. Playing a paramount role in information
theory and estimation theory, those measures are akin to mass, force and velocity in classical mechanics, or
energy, entropy and temperature in thermodynamics. The Interplay Between Information and Estimation
Measures is intended as handbook of known formulas which directly relate to information measures and
estimation measures. It provides intuition and draws connections between these formulas, highlights some
important applications, and motivates further explorations. The main focus is on such formulas in the context
of the additive Gaussian noise model, with lesser treatment of others such as the Poisson point process
channel. Also included are a number of new results which are published here for the first time. Proofs of
some basic results are provided, whereas many more technical proofs already available in the literature are
omitted. In 2004, the authors of this monograph found a general differential relationship commonly referred
to as the I-MMSE formula. In this book a new, complete proof for the I-MMSE formula is developed, which
includes some technical details omitted in the original papers relating to this. The Interplay Between
Information and Estimation Measures concludes by highlighting the impact of the information-estimation
relationships on a variety of information-theoretic problems of current interest, and provide some further
perspective on their applications.
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From reader reviews:

Mary York:

Why don't make it to become your habit? Right now, try to prepare your time to do the important action, like
looking for your favorite book and reading a publication. Beside you can solve your trouble; you can add
your knowledge by the book entitled The Interplay Between Information and Estimation Measures
(Foundations and Trends(r) in Signal Processing). Try to make book The Interplay Between Information and
Estimation Measures (Foundations and Trends(r) in Signal Processing) as your close friend. It means that it
can being your friend when you sense alone and beside those of course make you smarter than ever before.
Yeah, it is very fortuned for you personally. The book makes you considerably more confidence because you
can know everything by the book. So , let me make new experience as well as knowledge with this book.

Louise Schmidt:

Book is to be different for each grade. Book for children until finally adult are different content. To be sure
that book is very important for people. The book The Interplay Between Information and Estimation
Measures (Foundations and Trends(r) in Signal Processing) had been making you to know about other
expertise and of course you can take more information. It doesn't matter what advantages for you. The e-
book The Interplay Between Information and Estimation Measures (Foundations and Trends(r) in Signal
Processing) is not only giving you far more new information but also being your friend when you experience
bored. You can spend your own personal spend time to read your publication. Try to make relationship while
using book The Interplay Between Information and Estimation Measures (Foundations and Trends(r) in
Signal Processing). You never sense lose out for everything if you read some books.

Ryan Moore:

In this 21st centuries, people become competitive in most way. By being competitive today, people have do
something to make these survives, being in the middle of typically the crowded place and notice by simply
surrounding. One thing that sometimes many people have underestimated that for a while is reading. Yeah,
by reading a publication your ability to survive enhance then having chance to stay than other is high. For
yourself who want to start reading a book, we give you this specific The Interplay Between Information and
Estimation Measures (Foundations and Trends(r) in Signal Processing) book as basic and daily reading book.
Why, because this book is greater than just a book.

Bethany Zuniga:

Do you among people who can't read pleasant if the sentence chained inside the straightway, hold on guys
this particular aren't like that. This The Interplay Between Information and Estimation Measures
(Foundations and Trends(r) in Signal Processing) book is readable by you who hate those perfect word style.
You will find the info here are arrange for enjoyable reading through experience without leaving also
decrease the knowledge that want to provide to you. The writer of The Interplay Between Information and



Estimation Measures (Foundations and Trends(r) in Signal Processing) content conveys the thought easily to
understand by many individuals. The printed and e-book are not different in the articles but it just different
by means of it. So , do you still thinking The Interplay Between Information and Estimation Measures
(Foundations and Trends(r) in Signal Processing) is not loveable to be your top checklist reading book?
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