(Sallittu) Lunttilappu MATA2500 tenttiin.

Todarin peruskaavoja.

logs () = logy()/ 10g1(2) = In(z)/ In(2) P(4) = B; P(4, B).

Logaritmin laskusiintoja.

logs(2) = nlogy(w), P(A|B) =
logy(ab) = logy(a) + logy (b), P(A, B) = P(A|B)P(B).
logy(a/b) = logy(a) — logy(b)

P(B|A)P(A
P(A|B) = %.
Entropiaan liittyvia kisitteita.
P(B|A, I)P(A|I

H:=— sz‘ logs (pi)-
! Kullback-Leibler.

P(z)
_p. Dgr(P||Q) : P(x)lo )
H(X|Y = b)) KL ;6;2 B2 <Q(m)>

==Y P(X = a;|YV = b)) logy(P(X = a;]Y =1y)).

I(X;Y) = Drr(P(z,y)||P(x)P(y)),
Gibbsin epéayhtilo:

H(X|Y) = E[H (X\Y=b')} D
(P(x,y)||P(x P(z)lo
_ZP H(X|Y =b;) (Pl Z g(
Kooditeoria.
_ —aY — b 1o 1 Plz)>1-
‘%PX‘ Y =on (=) 2"
Hs(X) := logy(|Ss])-
I(X;Y)=H(X)+H®Y)-HX,Y)
= H(X) - H(X[Y)=H(Y) - HY|X). L(c,X) = E[(] = plai)t(a;).

H(X,Y)=H(X)+ HY|X)=H(Y)+ HX|Y), > el <
Dekompositio-ominaisuus: Sekalaisia. resx

H(X)=H(P(Ay),...,P(A) +ZH(A]-). (z;r) _ k‘(NN! -
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