
 Exercise Wederive a numericaltrick for computingthe lagrangemultipliers

duringmaximum entropy inference

Source Physios ofStatistical Inference Course

Themaximumentropy probability distribution associatedwith fixed
observables fu It and overall normalization EPA l is

givenby
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where Z e'tho and duÉo are Lagrangemultipliers

We find a formula forthese Lagrangemultipliers

Let EE fu Then the entropy isgiven by
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We now compute
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We remark that for


