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We consider the problem of ... The article is published in the author’s wording.

Introduction

The paper studies the problem of

1. Problem Statement

Let Ω = AN and µ be a shift-invariant ergodic probability measure on Ω.

1.1. Properties of Estimator

Let ξ0, ξ1, . . . , ξn be independent random variables taking values in Ω and identically
distributed with a common law µ.

1.2. Nearest Neighbor Entropy Estimator

2. Metrics on Ω = AN

In this section we introduce a wider class of so-called [1] weak metrics, for which the
triangle inequality holds with some constant C > 1.
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2.1. Nearest Neighbor Entropy Estimator
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