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On minimax regret with respect to families of stationary stochastic processes

o0 gog*
Jun-ichi Takeuchi

Abstract: We study the problem of prediction, gambling and data compression of a
sequence x" = r1Ts...T,, in terms of regret with respect to the class of stationary stochastic
processes. In particular, we try to generalize the result of [6] and evaluate lower bound on

the minimax regret under the condition that Hellinger rate (generalized Hellinger distance)

uniformly converges and other regularity conditions. Further, for Gaussian processes, we
give a sufficient condition for the convergence of Hellinger rate.
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