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Abstract

We define degree of dependence of two events A and B in a probability
space by using Boltzmann-Shannon entropy function of an appropriate
distribution produced by these events and depending on one parameter
varying within a closed interval I. The important particular case of
discrete uniform probability space motivates this definition in the
following way. The entropy function has a global maximum exactly
when the events A and B are independent. It has a minimum at the left
endpoint of | exactly when AcB® or B°cA (maximal negative
dependence). It has a minimum at the right endpoint of | exactly when
AcB or BcA (maximal positive dependence).

Pe3rome

JlepuHupa ce cTerneH Ha 3aBUCUMOCT MEXIy ABE cbOUTHA A U B BBB
BEPOSITHOCTHO MPOCTPAHCTBO 4pe3 eHTponusaTa Ha bonuman-IlIeHbH Ha
BEPOSITHOCTHO PA3NpeACiICHUE MOIYyYeHO OT T€3U ChOUTHS M 3aBUCEIIO0
OT €JIMH MapaMeTbp, KOUTO C€ MEHHU BbB 3aTBOPEH MHTEpBaJ |. BaxkxHusT
YaCTEH CJly4Yald Ha BEPOSTHOCTHO NPOCTPAHCTBO, B KOETO BCUYKH
CIEMEHTApHU CHOUTHS ca pPABHO BEPOSTHOCTHH, MOTHBHUpPA Ta3H
nepunuima. yHKIUATa HA SHTPOINMS MUMa TJI00AJIEeH MAaKCUMYM TOYHO
Koraro cwroutuiatTa A U B ca He3aBUcUMU. Ta3u GyHKIUS JOCTUTA
MUHUMYM B JIEBUST Kpail Ha uHTepBasial, ToyHo korato A4 e
IIOJIMHOXKECTBO Ha JONBIHEHHWETO Ha B MWIM NONBIHEHUETO Ha B €
MOJMHOKECTBO Ha A (MakCMMaJlHa OTpHUIlaTeIHAa 3aBUCUMOCT). Taszm
byHKIUSA TOCTMra MUHMMYM B J€CHUSI Kpail Ha uHTepBaia |, TOYHO
korato A € MOJIMHOKECTBO Ha B mimm B e moaMHOKECTBO Ha A
(MakcHMalIHa MOJIOKUTEIHA 3aBUCUMOCT).



