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ENTROPIE DES PROCESSUS LINEAIRES

Abdelkader Mokkadem

Abstract: LetY = (Y, )ncz be a real stationary process with the spectral represen-
tation

Y, = "7y

andX = (X,,),cz be a process define_c;rby
X, = /” e p(N)dZy .
We prove that the entropy of satisfies the relation
1002 5 [ Loglot)ian+ H(y)

-7
Some cases where equality holds are obtained. We also give applications.
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