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Macroscopic Analysis of Nonlinear Dynamical
Systems Based on Information Entropy

TIAN Yuchu
(Institute of Industrial Process Control, Zhejiang University , National
Key Laboratory of Industrial Control Technology * Hangzhou,310027,PRC)

Abstract; In this paper, the characteristics of a class of nonlinear stochastical systems described by an e-
quation of Itd type are analyzed by means of microscopic FPK equation and the approach of macroscopic infor-
mation entropy respectively. The entropy properties of the systems are then studied. It is shown that the
simple and direct macroscopic approach can derive results similar to that derived by microscopic approach. An
application example is discussed also.
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