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Gaussian & Mean Prior

Write down the log-posterior                                                 :L(µ) = log p(µ|x1, . . . ,xn)
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Derive the first derivative of the log-posterior.
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Derive the Hessian of the log-posterior.
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Derive the MAP solution.
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where      is the multivariate Gamma function.
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Gaussian & Joint Prior
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Gaussian & Joint Prior
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Gaussian & Joint Prior
Derive                .rµL(µ,⌃)
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Gaussian & Joint Prior
Derive the MAP solution.
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Done! :)


