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Normal-scaled inverse gamma distribution

The normal-scaled inverse gamma distribution (figure 3.6) is defined over a pair of
continuous values p, 02, the first of which can take any value and the second of
which is constrained to be positive. As such it can define a distribution over the
mean and variance parameters of the normal distribution.

The normal-scaled inverse gamma has four parameters o, 3, v, 0 where «a, 5, and
~ are positive real numbers but 6 can take any value. It has pdf:
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Figure 3.6 The normal-scaled inverse gamma dlstrlbutlon defines a proba-
bility dlstrlbutlon over bivariate continuous values y, 0® where p € [—00, 00]
and o? € [0, 00]. a) Distribution with parameters [a, 3,7,d] = [1,1,1,0]. b)
Varying «. ¢) Varying 8. d) Varying ~. e) Varying 5.
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Problem 3.8 Calculate an expression for the mode (position of the peak in u,o” space)

of the normal scaled inverse gamma distribution in terms of the parameters a, 3,7, 0
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Return to

Problem 3.8 Calculate an expression for the mode (position of the peak in u, o? space)
of the normal scaled inverse gamma distribution in terms of the parameters o, 3,7, 9.
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Figure 3.6 The normal-scaled inverse gamma distribution defines a proba-
bility distribution over bivariate continuous values y, 0® where p € [—00, 00]
and o” € [0, 00]. a) Distribution with parameters [a, 3,7, 6] = [1,1,1,0]. b)
Varying «. c¢) Varying 8. d) Varying 7. e) Varying J.

— 8 —



