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Application of Maximum Entropy Method in Calculating

Two-Dimensional Invariant Measure
ZHANG Ru, XU Chunwei, JIN Congming
(School of Sciences, Zhejiang Sci-Tech University, Hangzhou 310018, China)

Abstract: The piecewise linear basis function on the triangle unit is used as the moment function in
maximum entropy method to calculate invariant measure of two-dimensional mapping. Since the piecewise
linear basis function on the finite element unit has local support set and unit partition property, Jacobi
matrix of nonlinear equations obtained from the maximum entropy method is positive band matrix, which
guarantees the uniqueness and stability of the solution. In theory, this paper gives convergence degree of
this method, and numerical experiment results are consistent with the theory.

Key words: finite element unit; invariant measure; piecewise linear basis function; maximum entropy
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