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KL divergence to the rescue
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Rescuing what we can
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Entropy Computations Changing variables

For a X a EIR h I h x log al 9 1.0

say a 0

Say fix density of X gly density of

IP I b c3 P x If in dx

c

fgly dy 11 dy Y
b

i gly f ya h 1 1 11 boggandy fix log dx

h x log a

For C h h x

gly fly c

h I fly 1 log g
fix log

p
hkx



Entropy Computations Scaling vectors
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Gaussian entropy one dimension
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Gaussian entropy n dimensions
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Gaussian KL divergence one dimension
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Senturbation bounds
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