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In his article entitled “Ross Ashby’s information theory: a bit of history, some solutions
to problems, and what we face today,” Krippendorff (2009) argues against interaction
information among three (or more) variables Q as a viable measure in information theory
(McGill, 1954; Yeung, 2008, at pp. 51 ff.). Following Ashby’s (1969) definitions, the
author defines transmission as the difference between the sum of the entropies for
variables independently and the uncertainty in the system of all variables taken together
(at p. 192):

T(A:B) =H(A) + H(B) — H(AB), (1)
Tc(A:B) = Hc(A) + He(B) — Ho(AB), (2)
T(A:B:C) = H(A) + H(B) + H(C) — H(ABC). 3)

The amount of interaction involving three variables Q(ABC) can then be formulated as:

Q(ABC) = Te(A:B) — T(A:B) = T(A:C) — T(A:C) = Ta(B:C) — T(B:C), (4)
T(A:B:C) = T(A:B) + T(A:C) + T(B:C) + Q(ABC) (5)

Ashby (like many others) wished to explain this Q-measure as the amount of information
due to the unique combination of a number of variables which was not reducible to any of
its subsets. Krippendorft (2009, at pp. 199f.) shows that this logic is “faulty” (at p. 196)
because Q(ABC) cannot be considered as information. In order to show this,
Krippendorff (at p. 199) rewrites equations 4 and 5 as follows:'

Q(A;B) = Qg(A) — Q(A) = T(A;B) (6)
Q(A; B; C) = Qc(A;B) — Q(A;B) (7)
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! For reasons of parsimony, I use the three-way interaction, but the reasoning for higher orders is analogous.
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Equation 8 might be considered as a Kullback-Leibler divergence in which Xape Pabc
would be the composed or posterior probability distribution, and the denominator would
represent the prior or composing elements. However, Krippendorff (2009, at p. 200)
noted that the denominator of this equation no longer sums to 1, and that therefore this
cannot be considered as a probability distribution and hence can no longer be expressed
within the framework of information theory (cf. Yeung, 2008, at pp. 59f.). Q(ABC) is to
be discarded as incompatible with information theory: circular relationships among the
components are introduced, whereas Shannon’s theory assumes only linear relationships.
From the linear perspective, “a message received could have no effect on the message
sent” (p. 197).

McGill (1954) noted that from the perspective of statistics Q measures associations
between variables, and not the direction of the transmission: “This means that nothing is
gained formally by distinguishing transmitters from receivers” (at p. 100). The formal
approach of statistics thus leaves the Shannon framework of linear transmissions behind,
and then provides us with a Q-measure in the case of more than two variables, which can
also be negative. Following Krippendorft, these formal results would need an
interpretation different from the one provided by Ashby (1969), Krippendorff (1979), and
others working within the “linear” program. The problem is, in my opinion, not the
measure, but the theoretical appreciation. Furthermore, Garner and McGill (1956)
showed that the information-theoretical approach is identical to the multivariate analysis
of variance, except that “uncertainty analysis has the greater generality and requires no
assumptions about metric properties of the criterion” (p. 227). The Q-measure is
mathematically sound, but an interpretation from the perspective of information theory
still needs to be provided.

Theil (1972, at p. 13) argued for two different interpretations of the entropy concept. A
second interpretation “goes far beyond the narrow area of messages and even that of
probabilities.” According to Theil, uncertainty prior to the arrival of the message and
expected information provided by the message can be considered as two sides of the
same coin. The latter can be measured as a Kullback-Leibler divergence, while the
former can be measured in terms of the expected information content of a system of
variables at each moment of time. Theil (1972) uses the expected information content for
the statistical decomposition at a specific moment of time, and the Kullback-Leibler
divergence for the dynamic extension. The grouping variable in a statistical
decomposition, for example, can be considered as conditioning the grouped variable and
transmission can be discussed in this (static) framework as a measure of associations
(Leydesdorff, 1991). The difference between prior and posterior probability distributions,
however, can be studied as a Kullback-Leibler divergence. In this latter case, the
information is necessarily non-negative (Theil, 1972, pp. 591.).

As noted, Q(AB) = T(AB) in the case of two variables. However, in the case of three (or
more) variables Q can be negative, while T (as defined in Eq. 3) is necessarily non-
negative. Jakulin (2005; cf. Jakulin & Bratko, 2004) explained this possibly negative
value of Q by distinguishing between synergy and redundancy in the case of a three-way
interaction: ‘“The notion that the same information comes from two sources, and to have



this represented as a negative number that serves to correct for overlap, is very elegant. It
is measured in bits, it serves a particular need, and for all point-to-point communication
purposes, it is zero or positive” (Jakulin, personal communication, March 1, 2009). In the
opposite case of synergy, the third system C establishes a connection between A and B
which does not overlap with the mutual information between A and B. The configuration
generates a path for the information transfer between A and B, in addition to the mutual
information lxg. Qagc is in this case positive.

Figure 1: Relations between probabilistic entropies (H), transmissions (1), and
configurational information (Q) for three interacting variables A, B, and C.

Figure 1 shows the two configurations. The relative weights of and overlaps between the
sets determine whether Qapc is positive or negative. This is expressed in Abramson’s
(1963, at p. 129) formulation of the mutual information among three alphabets as
follows:

I(ABC) = H(A) + H(B) + H(C) — H(AB) — H(AC) — H(BC) + H(ABC)

This measure is similar to Q(ABC), but with the opposite sign. Because of the different
sign, [(ABC) measures uncertainty (with a positive sign) or uncertainty reduction (with a
negative sign) in the configuration among three (or more) variables or subsystems. I have
used this measure, for example, as an indicator of the positive or negative feedback in the
interactions in a Triple Helix of university-industry-government relations (Leydesdorff,
2006, 2008).

Beyond this application, the third dimension C can also be considered as a positive or
negative feedback loop added to the linear flux between A and B. Maturana (e.g., 2000)
explained autopoiesis as “the coordination of coordinations in a recursive process that
operates on a linear flow.” The linear flow (between A and B) develops historically with
the arrow of time and generates (necessarily) positive entropy. Recursive feedback
operates against the arrow of time and can potentially generate redundancy, albeit locally,
since contained within a circular loop. Both dynamics operate concurrently: the outcome



of this process between self-organization as a coordinated coordination versus the
historical development of the coordinations along the axis of time can be measured using
the Q-measure. The uncertainty at the systems level is reduced if the configuration
provides a synergy. Note that Maturana’s “coordination of coordinations” cannot be
measured in terms of information without the specification of another dimension of the
communication. In addition to information, meaning is generated and potentially
communicated in the loop (Leydesdorff & Franse, 2009).

In the case of the Triple Helix dynamics of university-industry-government relations lapc
(= - Qapc) provides us with an indicator of an innovation system as a configuration in
which uncertainty can be reduced because of an emerging circularity at the systems level.
The consequent reduction of uncertainty cannot be attributed to one of the composing
elements or to their mutual relations. In the opposite case, government, for example, may
be able to direct both the economy and science in a hierarchical model and redundancy
would be generated in the relations (Park & Leydesdorff, in preparation). Using a further
extension to four dimensions, Leydesdorff & Sun (2009) found an erosion of the national
system in the case of Japan which was counteracted by an emerging system that includes
international relations. Sun & Negishi (2008) have shown recently that similar results
could be obtained using partial correlation analysis.

This configurational or interaction information enables us to measure the imprint of a
recursive loop on the linear flux (Lucio-Arias & Leydesdorff, 2009). As Krippendorff
(2009) observed, this measurement of a circular relationship can be considered as
theoretically incommensurable with Shannon’s and Ashby’s program of linear
relationships between a sender and a receiver. However, it does not conflict with a
statistical approach that uses information theory for the measurement of specific
associations in a non-linear dynamics (Brooks & Wiley, 1986; Swenson, 1989).

Acknowledgement

I am grateful to Aleks Jakulin and Klaus Krippendorff for their comments in the
Cybernetics Discussion Group CYBCOM, available at
https://hermes.gwu.edu/archives/cybcom.html .

References

Abramson, N. (1963). Information Theory and Coding. New York, etc.: McGraw-Hill.

Ashby, W. R. (1969). Two tables of identities governing information flows within large
systems. Am. Society for Cybernetics Communications, 1(2), 3-8.

Brooks, D. R., & Wiley, E. O. (1986). Evolution as Entropy. Chicago/London: University
of Chicago Press.

Garner, W. R., & McGill, W. J. (1956). The relation between information and variance
analyses. Psychometrika, 21(3), 219-228.

Jakulin, A. (2005). Machine learning based on attribute interactions. Ljubljana:
University of Ljubljana; available at
http://stat.columbia.edu/~jakulin/Int/jakulin0Sphd.pdf

Jakulin, A., & Bratko, I. (2004). Quantifying and Visualizing Attribute Interactions: An
Approach Based on Entropy; available at http://arxiv.org/abs/cs.A1/0308002



https://hermes.gwu.edu/archives/cybcom.html
http://stat.columbia.edu/%7Ejakulin/Int/jakulin05phd.pdf
http://arxiv.org/abs/cs.AI/0308002

Krippendorff, K. (1979). On the identification of structures in multivariate data by the
spectral analysis of relations. In B. R. Gaines (Ed.), General systems research: a
science, a methology, a technology (pp. 82-91). Louisville, KY: Society for
General Systems Research.

Krippendorff, K. (2009). Ross Ashby's information theory: a bit of history, some
solutions to problems, and what we face today. International Journal of General
Systems, 38(2), 189-212.

Leydesdorft, L. (1991). The Static and Dynamic Analysis of Network Data Using
Information Theory. Social Networks, 13, 301-345.

Leydesdorft, L. (2006). The Knowledge-Based Economy: Modeled, Measured, Simulated.
Boca Raton, FL: Universal Publishers.

Leydesdorft, L. (2008). Configurational Information as Potentially Negative Entropy:
The Triple Helix Model. Entropy, 10(4), 391-410; available at
http://www.mdpi.com/1099-4300/10/4/391.

Leydesdorft, L., & Franse, S. (2009). The Communication of Meaning in Social Systems.
Systems Research and Behavioral Science, 26(1), 109-117.

Leydesdorft, L., & Sun, Y. (2009). National and International Dimensions of the Triple
Helix in Japan: University-Industry-Government versus International Co-
Authorship Relations. Journal of the American Society for Information Science
and Technology 60(4), 778-788.

Lucio-Arias, D., & Leydesdorff, L. (2009). The Dynamics of Exchanges and References
among Scientific Texts, and the Autopoiesis of Discursive Knowledge. Journal of
Informetrics, 3(3) (forthcoming).

Maturana, H. R. (2000). The Nature of the Laws of Nature. Systems Research and
Behavioural Science, 17, 459-468.

McGill, W. J. (1954). Multivariate information transmission. Psychometrika, 19(2), 97-
116.

Park, H. W., & Leydesdorff, L. (2009). Longitudinal Trends in Networks of University-
Industry-Government Relations in South Korea: The Role of Programmatic
Incentives. Paper to be presented at the 7" International Conference about the
Triple Helix of university-industry-government relations, Glasgow, 17-19 June
2009.

Sun, Y., & Negishi, M. (2008). Measuring relationships among university, industry and
the other sectors in Japan’s national innovation system. In J. Gorraiz & E.
Schiebel (Eds.), 10th International Conference on Science and Technology
Indicators Vienna (pp. 169-171). Vienna, 17-20 September 2008: Austrian
Research Centers.

Swenson, R. (1989). Emergent Attractors and the Law of Maximum Entropy Production:
Foundations to a Theory of General Evolution. Systems Research 6, 187-197.

Theil, H. (1972). Statistical Decomposition Analysis. Amsterdam/ London: North-
Holland.

Yeung, R. W. (2008). Information Theory and Network Coding. New York, NY:
Springer; available at http://iest2.ie.cuhk.edu.hk/~whyeung/post/main2.pdf.

return


http://www.mdpi.com/1099-4300/10/4/391
http://iest2.ie.cuhk.edu.hk/%7Ewhyeung/post/main2.pdf
http://www.leydesdorff.net/list.htm

