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Abstract: We review the notion of Rissanen’s stochastic complexity and the method of
modified Jeffreys mixtures for achieving the stochastic complexity. The stochastic complex-

ity is defined as the code length of the maximum likelihood code and plays an important

role in statistical inference and data compression. Appropriate variants of Jeffreys mix-
tures asymptotically achieve the stochastic complexity and give asymptotically minimax
prediction strategies with respect to logarithmic regret.
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