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Information & prediction

Lor  Gaussian  varia e .

Variance QWZVO/O%

F:?V Guussidn l/gc!’ars:
COW»"}Z’O”‘K VC(V/'&(VIC.( o LNSE

v Covvo(i'll'omag ZM£V0/;Z




Varlance & entrOpy

000000000000000000000000

h (Xm) = ﬂ/’é[fﬂhlz/dé éwzlro/c&v[
= ";/J{(,&) ga C G)



Jomt entropy & covariance

X~ (o, ﬁ)

ﬂo//m Yn

()() /f() (6) ds

R

- %'%7 (@r%)" Atf R })



Cond|t|onal variance & entropy

eeeeeeeeeeeeeeeeeeeeeeeee

§(X /XM) /V[a, Kot C\’)

€l
o { / Pw/l 7[(01/1 Ohyovr
OIO m’“l I f( //M o7L
° DH’O(IC UV P s{
VA w;

f(xn bt ) Xop) = /V( :",, )

— (o MM Zmll'v/y Vi /Qmﬁ(lbll/bw vy .

LI/(XVI /Xn-i '“Xn—,o) =.{jémg¢)
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High Signal-to-Distortion
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Channel Coding Theorem
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