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Notation

 notation

RV  distributed as  dist_name( parameters )

pdf or pf:       

f( x | parameters )  = 

normalization constant
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Moments

4

Moments

 calculation of the dispersion matrix

 using conditional expectation and dispersion
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Posterior Variance
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Mode of pdf

 mode = value of RV at which pdf is maximum.
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Bernoulli

 notation

 pf

 moments
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Binomial

 notation

 pf

 moments
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Multinomial

 notation

 pf

 moments
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Poisson

 notation

 pf

 moments

 comment
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Normal

 notation

 pdf

 moments
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Multivariate Normal

 notation

 pdf

 example

 moments
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Multivariate Normal (cont.)

 linear combinations

 from conditional and marginal

 distribution of the quadratic form
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t

 notation

 pdf

 moments

 distribution of the quadratic form
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Multivariate t

 notation

 pdf

 moments

 distribution of the quadratic form
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Gamma

 notation

 pdf

 moments
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Chi Squared

 notation

 pdf

 moments

 relationship
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Inverted Chi Squared

 notation

 pdf

 moments

 relationship
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Inverted Chi

 notation

 pdf

 moments

 relationship
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F

 notation

 pdf

 moments

 relationship
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Normal-Inverted Chi

 notation

 pdf

 definition
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Normal-Inverted Chi (cont.)

 marginal
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Normal-Inverted Chi (cont.)

 moments
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Multivariate Normal-Inverted Chi

 notation

 pdf

 definition
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Multivariate Normal-Inverted Chi (cont.)

 marginal
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Beta

 notation

 pdf                                                0 < x < 1

 moments

Beta(            )
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Dirichlet

 notation

 pdf

 moments

Dir(            )
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Dirichlet (cont.)

 marginal is beta.
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Wishart

 notation

 pdf

 moment

X is p x p positive definite matrix.

30

Inverted Wishart

 notation

 pdf

 moment

X is p x p positive definite matrix.


