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CHAPTER 1

Codes and entropy

1.1 Codes and Kraft's inequality

Definition 1.1. Given a random variable X : Q — X, with both Q, X finite sets
and given another finite set A # () (usually called the alphabet A) we denote the set
of all finite words over A as A(>) where as finite words we take all the finite tuples

of elements of A. More formally, we can write:

A = | |A"={f:N— AU{oc} | 3N €N : f(n)=00 & n>N} (11)
neN

So, a source code for X is a function k : Xy — A If this function is injective,

the code is said to be non-singular . Given an element x € X, we say that its length

[(x) is the number N associated with its code, as defined in equation 1.1; in other

words [(z) = max{n € N : k(z)(n) # oco}.

Observation 1.2. It easy to constructively produce a bijection between the sets
A and (A(OO))(OO), in the sense that given a function in one of the two sets, we

can give an explicit expression of a function in the other set, such that both produce
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CHAPTER 1. CODES AND ENTROPY

the same output string of letters of the alphabet. In particular, given f € A(>) we
consider f € (A())(>) given by:

f o ifn=1
f(n) = ! (1.2)

e ifn>1

Where ¢ : N — AU {oo} is the empty codeword e = N x {oco}. On the converse,
given an f € (A(>))(®) we define f € A as:

o r (- S2ieG)) i SR UG) < n < s U0)

fn) = (13)
- if n > S 1(£(5))

Definition 1.3. The finite-length extension of the code r : Xy — A is the
function &* + X\° — A defined by:

) (n = 30500 Uay)) i D250 Uay) < i < D25 Uay)

00 if i > 22:1 l(z)

K*(z1,...,2)(n) =

(1.4)

So basically, for each word made up by letters in the alphabet X, we produce a code

that is the juxtaposition of the codes for each letter of the word, taken in order. If k*

is injective, we say that the code « is uniquely decodable . In other words, we want
(

Kk* as a code over XOOO) to be non-singular. We can of course use a length function

for extension codes as well: [* : X, — N defined as

U (21, ... 1) = Zl(mi) (1.5)

Note 1.4. [Warning : You may first want to read the appendix of this chapter
before going on reading, if you're not familiar with some concept of set theory such

as posets, chains, antichains and trees.



CHAPTER 1. CODES AND ENTROPY

Definition 1.5. If we introduce on A the following partial order:
f<g < ANeN : (f(n)=gn)Vn < N)A(f(n) =00 Vn>N) (1.6)

we say that the code x : Xy — A(>®) is a prefix code if k(X;) is an antichain of
(A®) <), This is to say that no codeword (with codeword we mean the image of

an element of X through k) is the prefix of another codeword.

Observation 1.6. It's easy to notice that every prefix code is non-singular. In fact,
if the function x wasn't injective, we would have x,y € X, with = # y such that
k(z) = k(y). This, in particular, means that x(x) and x(y) are comparable, in

contrast with the assumption that x(Xj) is an antichain.

Observation 1.7. It should now be clear that the shortest we want our codewords to
be, the most unlikely will be for the code to be a prefix code. The following theorem

sets a bound for this fact, but first let's make one more observation.

Observation 1.8. We now notice that if we include the empty word e in A (call

this new set A"), we have that (A7), <) is a tree with root the empty word.

a/b\c
N IS TIN
A AN AN A A

aaa gab aac aba abb abc aca acb acc baa bab bac bba bbb bbc bca beb bee caa cab cac  cba cbb cbe cca ccb ccc
Figure 1.1: The first three level of AL for A = {a,b,c}, represented as a tree.

Theorem 1.9. Kraft's inequality . Given a prefix code r : Xy — A we have

that:

S A <1 (L.7)

z€Xo
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Proof. First of all we notice that since & is a prefix code, the tree (A, <) has the

property that no codeword has another codeword among its successors:
Vo € H(X()) S:E N Ii(X()) = @ (18)

Let now be | = max,cx, [(z), so the [-th level is the deepest level at wich we can
find a codeword in our tree. Each codeword k(z) at level I(z) has exactly |A|'~®)
successors at level [, while the total number of nodes at level [ is ]A|l. Moreover,
equation 1.8 ensures us that no two different codewords may have the same successors
at the [-th level. Finally, we notice that there may be at level [ some node which isn't
among the successors of any codeword. All this facts tell us that if we sum over the
codewords the number of their successors we are bounded by the number of elements

at the [-th level:

DA < 4 (1.9)

reXp

And so, dividing both sides by |A|":

> AT <1 (1.10)

z€Xo
O

Theorem 1.10. Converse of theorem 1.9. Given a function | : X, — N which
satisfies equation 1.7, it's always possible to find a code r : Xy, — A for which

is the length function.

Proof. First we write Xo = {x1,...,x;} where we suppose, without loss of generality
that I(z1) < ... < I(x;). We focus on the tree (A((fo), <). We fix an element 1
on the [(x;)-th level of the tree and define x(x1) = y;. Then we consider the tree
(AS’O) — ({y1} U S,,), <) and we repeat the same reasoning now fixing an element
y2 on the (I(x1) — l(x3))-th level and defining k(z3) = y2. We can continue this
way, considering at step i the tree (A — ({yy, ...y} U U§:1 Sy,;)) and fixing an

element on the (Z;zl [(z;))-th level of the tree. We will end at step | = {(x;). O



CHAPTER 1. CODES AND ENTROPY

1.2 Appendix A: useful set theoretical notions

Definition 1.11. A partially oredered set (poset) is a couple (P, <) where:
e P is a non-empty set
e < is a reflexive, antisymmetric and transitive relation on P

The set P is said to be total ordered by < if every two elements of P are comparable
by <. We can also define the strict order on Pasp < q < p < gAp # q. A subset
() C P is said to be well ordered by < if it is totally ordered and every non-empty

S C @ has a least element. We sometimes say that () is a chain of P.

Definition 1.12. An antichain of the poset (P, <) is a subset ) C P such that

every two elements of () are not comparable by <.

Definition 1.13. A tree is a poset (7, <) such that for every ¢t € T the set
P,={seT : s<t}iswell ordered by <. A branch of a tree is a maximal chain
of T'. For each element t € T', the order type of the set P, is called the height of ¢.
Since we only work with finite-height trees we can just refer to the cardinality of P,
instead to its order type. The n-th level of the tree is the set of all the elements of
height n. The root of a tree is the only element of height 0. The elements of P,
are called the predecessors of t. The elements of S; = {s €T : t € P,} are called

the successors of ¢.

1.3 Appendix B: a non-set theoretical approach to prefix
codes and Kraft's inequality

Definition 1.14. Let's first consider the set of words of length greater than a certain

M e N:

A ={f: N> AU{oc} |[IN>M : f(n)=o00 & n>N}  (L11)
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So, every f € A(®) can be restricted to a function of A(;X} by an operator Py, :
A 5 ALY
fn) ifn<M
(Paf)(n) = (1.12)

00 ifn>m

With those notations, we say that a code x : Xy — A(™) is a prefix code if
Ve Xo By € Xo,y#x : K(y) = Piayr(2) (1.13)

Observation 1.15. In this approach is also very simple to find out that prefix codes
are non-singular. In fact, if k(z) = k(y) with x,y € X, and x # y, we would have
that x(y) = P)k(r) and k(x) = Pyuk(y) which contrasts the definition of prefix

code.

Observation 1.16. It's also true that a prefix code « is uniquely decodable. In fact,
if

K (Xiys ooy x4y) = K (T4, - .. 5,) (1.14)

With (z;,,...,2;,) # (xj,,...x;,) because e.g. x;, # x;,, then we could have two

cases:

o If (z;,) # l(x},), then the shortest among r(z;,) and k(z;,) is a prefix of the

longest one, which is absurd because « is a prefix code.

o If I(x;;) = l(x),), then k(x;;) = k(xj,) which is absurd because x is non-

singular, as noted in observation 1.15.

Lemma 1.17. Let's now consider words of length exactly equal to M € N:
A ={f N> AUu{oo} | f(n) =00 & n>M} (1.15)

And consider also the set of all M-length extensions of a codeword k(x), where
M > 1(x):
AL =AY 0 Pl k() (1.16)

7



CHAPTER 1. CODES AND ENTROPY

Then k is a prefix code if and only if for every x,y € Xy with x # y and for all
M > max{l(z),l(y)} we have that

Al A Al — 1.17
M,x M,y

Proof. The thesis is quite simple, if we notice that for every z,y € Xy:

k(z) € Aﬁ\j‘j & k(y) € Py k(z) (1.18)
So the thesis follows from the very definition of prefix code. O

Lemma 1.18. For every x € Xy and M > l(x) we have that:
Al = AP (1.19)

Proof. Let's recall that in Am we have all the extensions of x(x) of length M. So,
the first [(z) letters of those words are all equal (and equal to the first I(x) letters of
k(x)), so are the letters M + 1,... (because they are all c0). It follow that we have
only M —I(z) letters that may vary and each of them may take every value from the

alphabet. From this, the thesis follows trivially. ]

Theorem 1.19. Kraft's inequality . Given a prefix code r : Xy, — A we have

that:

> AT <1 (1.20)

z€Xo
Proof. Since all the M-length extensions of x(x) for every x € X, and with M =
max{l(z), x € Xy} are of course less or equal then all the M-length words and since

K is a prefix code (so no two different words have common extensions), we have by
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the preceding two alblemmata that:

Y Al < [AM =

rx€Xo

- Z |A|M—l(z) < |A|M =

ze€Xo

- Sl <

z€Xo

1.4 Appendix C: Extended Kraft's inequality

(1.21)
(1.22)

(1.23)

Theorem 1.20. Extended Kraft's inequality . Given an uniquely decodable code

K Xo — {0,1}() with length function | : Xy — N, the following holds:

Z 2—[(3@) <1

z€Xg

(1.24)

Proof. Fix an integer n € N and consider the code ™ : X2 — {0, 1}(*), naturally

defined by:

K (21, .. xn) = K (21, ..., 2)

And whose length function is [ (zy, ..., 2,) = Y7 I(x;). We have that:

(1.25)
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But, on the other hand, for every (z1,...,2,) € X[ we have that:
n <1 (zy,... xp) < nmaxl(z) :=nl (1.29)
z€Xo

We now rearrange the sum in 1.26 according to the codeword length, in ascending

order:

Yo 2 ) SN T 2 < (1.30)

Now consider that the total number of possible codewords with length i is 2¢ and for

the unique decodability each of those can be assigned to only one word of X'. So:

nl
S<) 2=l (1.31)
=1

So, in conclusion:

> 271@ < (ni) (1.32)

r€Xo

And taking the limit for n — 400 we get:

» 27w < (1.33)

z€Xg

10



CHAPTER 2

Entropy

2.1 Expected codelength, entropy, divergence

Definition 2.1. Given a finite set X, # () we define sub-probability distribution on
X a function p: Xy — [0, 1] such that

> op) <1 (2.1)
z€Xg
So, this is quite similar to a probability distribution, except to the fact that it hasn't
to sum to 1 over all the elements of X, but just to some real number in [0,1]. It is

clear that probability distributions are a special case of sub-probability distributions.

Observation 2.2. We would like to establish some relation between a prefix code
KXo — {0,1}) and a sub-probability distribution on X, (and vice-versa) by the
mean of the length function of x, [ : Xo — N. In fact, given the code &, for Kraft's
inequality we know that » 2-1*) < 1 which gives immediately a sub-probability

distribution p(z) = 27*)_ If instead we have a sub-probability distribution p, we have

11



CHAPTER 2. ENTROPY

that:

> pla)<1= (2.2)
r€Xo

= )y 2wt <1 (2.3)
z€Xo

N Z gllogap(@)] < 1 — (2.4)
z€Xo

= ) 2 Tleerl < (2.5)
z€Xo

And so, for theorem 1.10 there exists a prefix code x which has length function
[(z) = [—logyp(x)]. Unfortunately, since here we are rounding we can't go back
and forth from prefix codes to subprobability distribution: x + p is not a bijection,
as we defined it. A work-around for this could be that we simply forget about the
meaning of the length function in terms of letters and words and we allow it to take

any value in R™.

Definition 2.3. Given a function f : N — [0, 1] we define its support as:

supp(f) ={n €N : f(n) # 0} (2.6)

Note 2.4. Since we're only working with codes on finite discrete sets X, for simplicity

from now on, we'll identify them with subsets {1,...,¢} of the natural numbers.

Definition 2.5. Let's consider the space of sub-probability distributions on finite

sets:

S={p:N—=[0,1] : supp(p) <Ro A > p(n) <1} (2.7)

neN

and its subset which contains only the probability distributions:

S={p:N—=[0,1] : supp(p) < Vg A Zp(n) =1} (2.8)

neN

12



CHAPTER 2. ENTROPY

Also, for every finite set Xy C N, we define:

Sxy={p: Xo—=1[0,1] : Y p(n) <1} (2.9)

neXo

Of course we can embed every p € Sy, into a function of S, via the ix, operator:

if X
pp(my = 70 e (2.10)
0 ifndX,

Let's equip Sx, C RI*°l with the euclidean topology and S with the topology induced
by the maps ix, : Sy, —+ S for every finite Xy C N, i.e. the strongest topology such

that all the ix, are continuous maps.

Observation 2.6. Let's stop a moment and think about the real-case scenario in
which usually we use code theory. We generally have a sender and a receiver, that
communicate through a (noisy) channel. The sender has a set of possible inputs,
encodes some of them with a code, sends them through the channel and at last they
are decoded by the receiver (who expects to read exactly what the sender intended to
communicate). So, it's clear that a lot of probabilities are involved: the probability for
one input of the set to be sent by the receiver, the probability that noise will corrupt
the input, the probability that the decoded output is what the sender has actually
sent (this latter we should want to maximize, regardless of the former). Also, we've
seen that there is a sub-probability associated with each code - or, to be more precise,
with the length of the codewords. So, if we want an estimate of how long a generic
codeword is, we have to take into account both the probability (whose distribution
is e.g. p € S) that each codeword has to be chosen by the sender to be put in the
channel and the sub-probability (whose distribution is e.g. ¢ € S) associated with

the length of the codewords. This is exactly what we do in the following definition.

Definition 2.7. We define the expected code-length function ® : S x S — [0, 1]

13



CHAPTER 2. ENTROPY

as:

O(p.q) = Y p(n)(—log,q(n)) = (2.11)
p(n)#0
=— Y p(n)log,q(n (2.12)
p(r;be)llﬁ
= ®(pllg) (2.13)

Definition 2.8. Observe that we can write the expected code-length as:

O(pllg) == D p(n)log,q(n) = (2.14)
p(rflle)sfo
_ o am)y _
— % n)1 gQ( n) n)> (2.15)
p(n)#0
= — Z p(n)log, p(n Z p(n) logQ% (2.16)
p(m)£0 p(m)#0

We call entropy of p the term:

H(p)=— > p(n)log, p(n) (2.17)

p(r)#0

and (Kullback-Leibler) divergence - or relative entropy - between p and ¢ the term:

qn

D(plg)=— ) _ pn (n) log, L (2.18)
— p(n)
p(n)#0

If X : Q — Xj is the random variable described by p, we sometimes write H(X)
instead of H(p).

Theorem 2.9. For all p € S and q € S we have that D(pl|lq) > 0 with equality if
and only if p = q.

14
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Proof. Recall that Vx > 0 log,z < x — 1. So:

q(n)
D = — n)log, —= > 2.19
(plla) ZE; p(n)log, o3 > (2.19)
p(n)#0
q(n) )
> — p(n (— —-1) = 2.20
> o (5 (220)
p(n)#0
— = S g+ Y w20 (2.21)
g(?le)io g(?le)io
<1 p
And in 2.19 the equality holds if and only if p(n) = q(n). O

Corollary 2.10. 2.12 From the previous theorem it follows immediately that for evey
peSandge S
®(pllg) > H(p) (2.22)

And the equality holds if and only if p = q.

Theorem 2.11. H : S — R* is continuous and concave.

Proof. For how we defined the topology on S (and so on S C S) we have that H is

continuous if H oix, is continuous, for every finite X, which is of course true, since

(Hoix,)(p) =— > p(n)log,p(n) (2.23)
neXo
And the function z — xlog, = is continue and convex. O

Theorem 2.12. Given p € S, there exists a prefix code r : supp(f) — {0, 1}(>

with associated sub-probability distribution q € S, such that:
H(p) < ®(pllg) < H(p) + 1 (2.24)
Proof. Let [ : supp(p) — N be defined by:

l(n) = [—logy p(n)] (2.25)

15
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Then we have that:

Z o-1(n) _ Z 9—[~logy p(n)] _ (2.26)

nesupp(p) nesupp(p)
_ Z 9llogz p(n)] < (2.27)

n€supp(p)
= Z p(n) = (2.28)

n€supp(p)
-1 (2.29)

So I(n) satisfies Kraft's inequality and this mean, by theorem 1.10, that there is a
prefix code x : supp(p) — {0,1}(>) such that [ is its length function. The sub-
probability distribution associated with « is ¢(x) = 2= Now, for corollary , we

have that H(p) < ®(p|q), so the first inequality is satisfied. Moreover:

D(pllq) = ez:()p(n)(—loggq(m)= (2.30)
- eZ()p(n)l(n): (2.31)

= GZ( )p(n) [—logy p(n)] = (2.32)

=- GZ( )p(n) [logs p(n)] < (233)

< 5 oo -1 (2.34)

= — GZ( )p(n) log, p(n) + GZ( )p(n) = (235)
 H(p) -p:f o (2.36)

O

Theorem 2.13. The entropy H(p) has local maxima for p = u, where u : Xo —

[0, 1] is the uniform distribution u(n) = | X,| ™' Vn € Xy, moreover H(u) = log, | Xo|.
Proof. Consider u as a sub-probability distribution. Then, for every p € S such that

16
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supp(p) € Xy, we have that:

0 < D(pllu) = @(pllq) — H(p) = (2.37)
== > pn)log,|Xo|™" | — H(p) = (2.38)
nesupp(p)
= [ —log, | Xo|* Z p(n) | = H(p) = (2.39)
nesupp(p)

= —log, [Xo| " = H(p) = (240)

= log, [ Xo| — H(p) = (2.41)

= H(p) < log, | Xo| (2.42)

0

Note 2.14. From now on, when we have more than one random variable - e.g.
Xi,...,X,, we'll use the letter p to denote all the probability distribution associated
with the random variables and also the joint probability distribution. To allow unam-
biguity, when we write p(z;) or px,(z) we'll be referring to the probability distribution
of X; and when we write p(xy,...,x,) we'll be refering to the joint probability dis-

tribution.

Definition 2.15. Given two random variables X, X, : 2 — X, with joint probability

distribution p : X2 — [0, 1], we define the conditional entropy of X,|X; as follows:

H(Xo|X0) = > pla)H(Xo|X) = 21) = (2.43)
= > pla) ( > p(:cz|x1)log2p(x2!rc1)> = (2.44)

= Z Z p(x1,22) logy p(2|71) (2.45)

z1€X0 z2€X0
Theorem 2.16. Entropy chain rule . Given the random variables X1, ..., X, :  —

17
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Xo with joint probability distribution p : X§ — [0, 1], if we call H(Xq, ...

H(p), we have that:
H(Xy,...,X,) = ZH(Xi|Xi—17-'-aX1)
=1

Proof. First of all, recall that the joint distribution can be written as:

p(T1, .. x) = Hp(%m—h L T1)

=1

Now, from the definition of entropy:

H(Xy,...,X,) =— Z p(x1,. .., xn) logyp(T, ..., 2,) =

(2.46)

(2.47)

(2.48)

= — Z p(z1, ..., x,)log, (Hp(xi|xi_1,...x1)> =
n i=1

(2.49)

= — Z Zp(xl, ooy Ty) logy p(a|xiq, ... x1) = (2.50)

==Y > plaran)logplwlei, . o) = (251)

- _Z Z p(x1, ... xi) logy p(xilzioy, . .. 21)

= (252

(2.53)

O

Corollary 2.17. Notice that if we only have two random variable, the chain rule

assumes the form:

H(X1, X5) = H(X1) + H(Xa| X))

18

(2.54)
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2.2 Mutual information and data-processing

Definition 2.18. Given two random variables X1, X, : 2 — X with joint probability

distribution p : X2 — [0, 1], we define the mutual information of X; and X, as:

p(l'l,.fg)
I(X1;Xy) =D L ®px,) = x1,22)logy ———~ 2.55
(X1; X2) (p || px, ® px,) Z 22?( 1, Z2) log, p(z1)p(as) ( )
(z1,22)E€X]
Where py, ® px, is the product distribution of X; and X:
(px; ® px,) (@1, 22) = p(z1)p(T2) (2.56)

Observation 2.19. Intuitively, D measures the distance between two distributions.
Here, we're measuring the distance between p(x1, z5) and p(x1)p(xs), that is how far
they are from being independent. Indeed, if they are independent, by definition we
have that p(z1, x2) = p(x1)p(xs) and so I(Xy; Xy) = 0.

Definition 2.20. Given three random variables X, X5, X3 : Q — X, with joint

probability distribution p : X3 — [0,1], we say that they form a Markov chain if:

p(z1, 22, 73) _ (31, 22) (a2, T3)
p(72) p(ra)  plr2)

Vg @ p(ag) #0 (2.57)

We say that X; and X3 are independent given X, and we write X; — Xy, — Xj.
Observation 2.21. Given the previous definition, we expect that:

1. (X5, X3) should contain the same information about X; as the only Xs.

2. (Xs, X3) should contain more information about X as the only Xj.

For example, if X represents a physical phenomenon, X, the data collected by
an observer and X3 the final result calculated from the data, we don't expect to
have in the final result any more information than the one we have in the raw data.
Summarizing, we expect that the mutual information between X; and X3 is at most
equal to the one between X, and X3, but never greater. We will prove this in the

next theorem.

19
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Theorem 2.22. Data processing inequality . Given a Markov chain X; — Xy —

X3, then I(Xl, XQ) Z I(Xl, Xg)
Proof. Consider the quantity (X7; (X3, X3)). We have that:

p(xb T2, .fl?g)

pla))p(ra, ws) (2:58)

I(X1§ (X27X3)) = Z p(l‘l,xg,l‘g) logQ

(w1,22,23)€X]

= 3 plar,asas)log, (p(xl’b’x?’) plz2) >= (2.59)

p(x1)p(z2) p(T2,73)

(z1,29,23)€X3

p(x2)#0
p(xlaxQ) )
= P\T1,T2,% 1Og ( = 260
2 planemalog (S (2:60)
(331,9:2,953)6)(0
p(w2)#0
= 1(X1; X3) (2.61)
On the other hand:
T1,%9, T
(X5 (X, X)) = pla ) log, FEEI) (269
(21,03)€X2 72€ X0 b {x1)p\T2, X3
And, applying the well-known log sum inequality, we get:
P($1,$27$3)
I( X1 (Xs, X3)) = logy ——2—2—22_ 2.63
( 1?( 25 3)) Z p(xlax27$3) 0g- p(I1)p(l‘2,I3) - ( )

(z1,@2,3)EX

& Z (( Z p(xlax2,$3)) log, szexo p(z1, 9, x3) ) _

szeXo p(x1)p(w2, 73)

(z1,23)€X? x2€ X0
(2.64)
1, T
= Z p(xla Ig) 10g2 M = (265)
z1,23€X0 p(xl)p(l‘g,)
= 1% %) (2.66)
]

Corollary 2.23. Given two random variables X1, X5 : 0 — X, then I(X1; X5) <
H(X7).
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Proof. Consider the Markov chain X; — X; — X5. Applying theorem 2.22 we get:

And the thesis follows, since 1(X7; X;) = H(X)). O

Theorem 2.24. Given two random varaibles X1, X, : Q0 — X, consider the diagonal
of X2:
A= {(z,z) Vr € Xy} (2.68)

And its characteristic probability distribution x A, then we have that:
H(X1,X2) < H(xa) + > plar,za) | log, | Xo| (2.69)
(z1,22)EX0—A

Proof. We will just use a long chain of equalities and inequalities; to simplify nota-

tions, let:

A={(x1,73) € X§ — A : p(xy) # 0} (2.70)
B ={(z1,22) € A : p(xq) # 0} (2.71)
C = {(v1,72) € X : play) #0} = AUB (2.72)
Then we have that:
1| X2) = — x1,x2)lo ZM = )
- | 29) log, P T2) _
2 o T
p(x17$2)

IN

(2.74)
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Z(ﬂq,xz)eB p(mla xQ)

— Z p(z1,x9) | log, < (2.75)
(z1,22)€EB Z p(2)
(z1,22)EB
<|B|=|Xo]
< - p(x1,72) | log, Z p(z1, v2) -
(Il,IQ)EA (Il,wz)eA
P{T1, T2
- Z p(x1,22) | log, Z(xl’m)iﬁ |( ) = (2.76)
(z1,22)€EB 0
——| D plewe) |logy Y pla, ) -
(z1,22)EA (z1,22)€EA
— p(x1,12) | log, Z p(x1, ) +
(z1 J:Q)EB (z1,z2)€EB
+ ZL’l, 172) 1Og2 |X0‘ = (277)
(z1 JJQ)EA
=H(xa)+ | D plarz2) | log, | Xol (2.78)
(xl,xg)EA
O

Corollary 2.25. Fano’s inequality . Given a Markov chain X1 — Xy — X3, we call

P. = P(X; # X3). We will prove that:

H(X,|X3) < —P.logy P. — (1 — P.)log,(1 — P.) + P,log, | Xo| (2.79)

Proof. First notice that:

XY)= Y b log, Pt T (280)
R prp(es)
— Z p(z1, x9) logy 50(95‘1))_ (2.81)

(z1 ,xQ)EXg
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=— Y plene)logple) — (= Y plar,wz)logyplailes) | =
(z1,z2)€X§ ($17$2)6X§
(2.82)
= - Z (w1)logy p(z1) — | — Z p(x1,22) logy p(a1]22) | =
I1€X2 (m1,x2)6X02
(2.83)
= H(X)) — H(X)|Xa) (2.84)

And so, using the data processing inequality and theorem 2.24:

H(X1[Xs) = H(Xy) — I(X1; X3) < (2.85)
= H(X1) — I(X1; X3) < (2.86)

< —P.log, P. — (1 — P.)logy(1 — P.) + P.log, | Xo| (2.87)

[

2.3 Appendix A: Huffman codes

Definition 2.26. Given a finite set X and a probability distribution p : X, — [0, 1],

we give the following algorith to produce a code x : Xy — {0,1}(>)

o letpy =p
e Given Xy,...,X,,_1 and po,...,p,—1 we define X,, and p,, as follows:
— Let:
x = argmin p,_(y)
yGXn,1
¥ = argmin p, 1(y)
yeXn—l_{$}

- Let X,, = X;,1 — {z, 2’} U {{z,2'}}.
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— Let:
Pn-1(7) ifz e X, 4
pa(Z) =
Prn1(z) + pua(2') if & ={z,2}
So that p, is still a probability distribution on X,,.

— If | X,,| =1, we have finished.

Let's say that we finished the above iterations at step s, then let:

N = |:| X, = O{(x,n), Vo € X, }
n=1 n=1

E={((z,n),(y,n+1)) : 0<n<s A((x=y)V(z€y))}

Let T'= (N, E) be the tree with nodes N and edges E.

e For each node (z,n) such that [{((z,n),(y,n+1)) € E : y= 2z} =2 we
label its two descending edges with 0 and 1. Notice that, by construction, fixed

n €42,...,s} there is exactly one such (z,n).

Now, to every element x of X we assign the codeword obtained by the juxtaposition
of the labels encountered on the branches from the root of the tree to node x. The

such created code is called an Huffman code .

Theorem 2.27. Huffman codes minimize the average code length, over all the prefix

codes on some finite set Xj.
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CHAPTER 3

Asymptotic equipartition property

Note 3.1. In the very beginning of this chapter, we'll give some formal definition of
basic probability theory structures that we have already used - and which we assumed
the reader was familiar with. Then we'll state the weak law of large numbers in terms
of our definitions and we'll talk about the asymptotic equipartition property (aep).
Anyway, even in this chapter we won't start from the very beginning, but we'll assume

that the reader has a basic knowledge of measure theory.

Definition 3.2. A triple (2, %, 1) is called a probability space if it is a measure
space with base set 2, o-algebra of measurable sets % and measure i : 4 — R*
such that u(2) = 1. Given such a probability space and a measure space (Xo, 2", 7)
we call a random variable a function X : Q — X such that it is measurable, i.e.
that:

WeZ XNY)ex (3.1)

We say that a measure p : Xy — RT over (X, Z") is the probability distribution
associated with X if:
VY €2 p(Y)=pXN(Y)) (32)
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To say that p is the probability distribution associated with X we write X ~ p.

Theorem 3.3. Let (,, By, jin) for n € NT be a sequence of probability spaces.
Consider their product (Qy, B, pin) where:

=] (3.3)
neNt

By = Q) Zn (34)
neNt

We want to show that it is possible to chose a probability measure iy, that we'll
denote also with ), .+ n in @ way such that, if we call 7, : Qn — €, the canonical

projections, we have that ¥n € NT and V(Ay,..., A,) € @}, Bo:

i (A AN (A = (AL - (A (3.5)

A proof of this theorem is due to Alexandra lonescu Tulcea and can be found in [2].

Definition 3.4. Given a probability space (2, %, 1), consider the sequence of random
variables:

{Xn}nel\H X, Q= XgVn e NT (36)
And the random variable X : Q — X,. We say that the sequence {X,} (that we
may sometimes denote as (X)) converges in measure to X if, Ve > 0:

lim p({weQ : [Xow) — X(Q)]>2}) =0 (3.7)

n—-+4o0o

We write in this case: X,, —» X.

Theorem 3.5. Weak law of large numbers (wlln). Given a finite proba-
bility space (21, %1, 1) consider the product probability space of N copies of it,
(O, B, in), built as in theorem 3.3. Let X : Q; — Xy C R be a random variable

and consider the random variables X,, : Qn — X for n € N, defined by:
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Where 7, : Qn — $y is the n-th canonical projection (i.e. the n-th coordinate of
w). Notice that this random variables are independent and identically distributed with

distribution p : Xo — [0, 1]. Let e be the mean value of X :

o= X () (39)

weN

And consider it as a constant random variable on Q0. Then, the wlln states that:
1 < m.
=3 X e (3.10)
n
=1

Corollary 3.6. Asymptotic equipartition property (aep). In the same notations

of theorem 3.5 we have that:

~ logy (p(X1) - -p(X,)) 2 Hp) (311)

Definition 3.7. In the notations used until now, given n € N and ¢ > 0 we define

the (n,e)-typical set :

A = {(xl, coxn) € XY 0 |H(p) + %log2 (p(xq) .. p(mn))' < 6} = (3.12)

={(z1,...,2,) € X{ : o HPFE) < p(ay) . p(ay) < 2_”(H(p)_€)} (3.13)
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