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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:

Joshua Shaw:

This book untitled The Interplay Between Information and Estimation Measures (Foundations and Trends(r)
in Signal Processing) to be one of several books which best seller in this year, honestly, that is because when
you read this book you can get a lot of benefit onto it. You will easily to buy this kind of book in the book
retailer or you can order it by means of online. The publisher with this book sells the e-book too. It makes
you more easily to read this book, because you can read this book in your Mobile phone. So there is no
reason to you to past this reserve from your list.

Richard Sims:

The book untitled The Interplay Between Information and Estimation Measures (Foundations and Trends(r)
in Signal Processing) is the publication that recommended to you to study. You can see the quality of the
reserve content that will be shown to a person. The language that publisher use to explained their ideas are
easily to understand. The copy writer was did a lot of research when write the book, therefore the
information that they share to you personally is absolutely accurate. You also will get the e-book of The
Interplay Between Information and Estimation Measures (Foundations and Trends(r) in Signal Processing)
from the publisher to make you more enjoy free time.

Peter Singleton:

Don't be worry for anyone who is afraid that this book may filled the space in your house, you might have it
in e-book method, more simple and reachable. This kind of The Interplay Between Information and
Estimation Measures (Foundations and Trends(r) in Signal Processing) can give you a lot of close friends
because by you considering this one book you have matter that they don't and make anyone more like an
interesting person. This particular book can be one of a step for you to get success. This e-book offer you
information that might be your friend doesn't know, by knowing more than various other make you to be
great people. So , why hesitate? We need to have The Interplay Between Information and Estimation
Measures (Foundations and Trends(r) in Signal Processing).

Chrissy Stallings:

Reserve is one of source of information. We can add our understanding from it. Not only for students but
additionally native or citizen want book to know the update information of year in order to year. As we know
those guides have many advantages. Beside most of us add our knowledge, also can bring us to around the
world. Through the book The Interplay Between Information and Estimation Measures (Foundations and
Trends(r) in Signal Processing) we can have more advantage. Don't someone to be creative people? For
being creative person must want to read a book. Just simply choose the best book that suitable with your aim.
Don't end up being doubt to change your life with this book The Interplay Between Information and
Estimation Measures (Foundations and Trends(r) in Signal Processing). You can more inviting than now.
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