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1 Long Short-Term Memory Problem

Recall that LSTMs are used to remove the vanishing gradient problem that
plagues standard Recurrent Neural Networks. The LSTM structure is shown
below.
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Given some input vector xt, previous hidden vector ht−1, and previous cell
state ct−1, write the python code to calculate the new cell state, ct, and the new
hidden vector ht.

Use the numpy library, but do not use any machine learning libraries (Ten-
sorflow, Scikit-Learn, etc.).
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