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The Effect of Correlation on the Change of
Entropy of the Maximum Entropy joint Dis-
tribution

Mansoury, S. and Pasha, E.

Abbaspour University of Technology, Tehran, Iran.

Tarbiat Moallem University, Tehran, Iran.

Abstract: Stochastically ordered random variables with given marginal
distributions are combined into a joint distribution preserving the ordering
and the marginals using a maximum entropy principle. A closed-form of the
maximum entropy density function is obtained. Next we have compared the
entropies of maximum entropy distributions, under two constraints The con-
straints are either prescription of marginal distributions and the marginals
and covariance matrix

Keywords: Stochastically ordered random variables, Maximum entropy
principle , Kullback Liebler distance.
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