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ENTROPIE DES PROCESSUS LINÉAIRES

Abdelkader Mokkadem

Abstract: Let Y = (Yn)n∈Z be a real stationary process with the spectral represen-
tation

Yn =

∫
π

−π

einλdZY

andX = (Xn)n∈Z be a process defined by

Xn =

∫ π

−π

einλϕ(λ)dZY .

We prove that the entropy ofX satisfies the relation

H(X) ≥
1

2π

∫
π

−π

Log|ϕ(λ)|dλ + H(Y ).

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