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Optimal Attribute Weighting Relative Entropy Model
Based on Dominance Relation in Rough Set
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[ Abstract] Aiming at the difference and antinomy of the weighting in the rough set, the relative entropy of two probability distributions is extended
to the relative entropy of two one-dimension vectors. The relative entropy is viewed as a distance measurement. The values range of optimal weights
are determined by determinations of attribute importance in algebra view and knowledge granularity view respectively, and a single objective
optimization model is established on the grounds that attribute values of alternatives are far away from negative ideal values and as close as to ideal
values. On the other hand, since the limitation of equivalence relations, dominance relations are introduced to the method of determining the attribute
weights. The weights in algebra view and knowledge granularity view are carried on the organic integration by the relative entropy optimization

model based on dominance relations, in order to obtain optimal solution of the attributes in Multiple Attribute Decision Making(MADM). The

analysis result indicates the validity and efficiency of the model.
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