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THE INFORMATION ENTROPY OF A DISSIPATIVE DYNAMICAL
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Abstract Entropy plays an important role in describing the evolution, instability, disorder or confusion and in-
formation transmission of stochastic systems. This paper investigated the time derivative of entropy for a dissipa-
tive dynamical system driven by non-Gaussian noise. The dimension of Fokker-Planck equation was reduced by
the way of linear transformation. Based on the definition of Shannon’s information entropy, the exact time de-
pendence of the entropy was calculated. The relationship between the properties of non-Gaussian noise and dissi-

pative parameters and their effect on the information entropy were also discussed.
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