Entropy: Definition

Entropy H(X) measures the uncertainty/randomness of random variable X

H(X)=H(p)= Z —p(x)log p(x) Q=all possible values

xeQ

Define 0log0=0, log=1log,

Example: fair coin p(Head)=0.5
H(X)=1between 0 and 1 biased coin p(Head)=0.8
0 completely biased p(Head) =1
A H(X)

» P(Head)
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