
Bayesian Distributions:  Prior and Posterior

We will discuss the details of the derivation of equation (8.27) as a brief summary of the
Bayesian approach to statistics.
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Thus the posterior density function of   (i.e. its new probability density given the"
information in the dataset  )  isZ
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We now rearrange the exponent as
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Notice that since the distribution must integrate to 1, the terms before the last exponential
(none of which involve  ) must just form the proper normalization constant (so the"
distribution integrates to 1 in  ), and the above is just a normal distribution.  By"
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Finally, again including the unnecessary but convenient  parameter as part of the
covariance (by replacing   by  ), we haveD 7D
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