Appendix C Probabilistic distribution
functions

This appendix lists the probabilistic distribution functions (pdfs) used in the main dis-
cussions in this book. We basically use the definitions of these functions followed by
Bernardo & Smith (2009). Each pdf section also provides values of mean, mode, vari-
ance, etc., which are used in the book, although it does not include a complete set of
distribution values to avoid complicated descriptions in this appendix. The sections also
provide some derivations of these values if these derivations are not complicated.

C.1 Discrete uniform distribution

When we have a discrete variable a € {ay,a»,--- ,ay,,--- ,ay}, the discrete uniform
distribution is defined as:

e pdf:
Unif(a) £ ] : (C.1
if(a) = = —, .
l{an}l N
where N is the number of distinct elements.
C.2 Multinomial distribution
e pdf:
(O NE" | N
Mult( ol = =7 [ [« (C2)
[Tj=1 %! j=1
where x; is a nonnegative integer, and has the following constraint:
J
5eZ, Y x=N. (C3)
J
The parameter {w1, - - - , @y} has the following constraint:
J
dwj=1, 0<w <1 Vi (C4)

J
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C.3 Beta distribution 393

e pdf (x; = L and xy = 0 V) #)):

Mult(xj[{e;}_)) £ o;. (C.5)

C.3 Beta distribution

Beta distribution is a special case of the Dirichlet distribution with two probabilistic
variables xandy = 1 — x.

e pdf:
Beta(x|at, B) £ Chew(@, B)x* 11 — x)f 71, (C.6)
where
x e [0,1], (C.7)
and
o, B > 0. (C.8)

e Normalization constant:
C(e + B)

C B E —— C.9
Beta(, B) T(@)C(B) ( )
where I'(-) is a gamma function.
e Mean:
Eolx] = — (C.10)
wlx] = oy . .
This is derived as follows:
Ewlx]l = / xBeta(x|«, B)dx
= CBela(a,,B)/xa(l —x)Pdx
_ CBeta(a’ /3)
Ciewa(a + 1, B8)
C(@+p)
_ F(aa)l‘(ﬂ) _ TIla+pg) T@+1
T Ietp+) T
Teahre MNa+p+1) TI'(w)
o
= —, C.11
a+p ( )
where we use the following property of the gamma function:
F'x+1) =x'x). (C.12)
e Mode:
a—1
_— o, >1 (C.13)

a+p—-2
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394 Probabilistic distribution functions

It is derived as follows:
d
— Beta(x|a, 8)
dx

= Chea(@, ) (@ = Dx* 201 =0/~ = (8 = Da* (1 = P72

= Chea(@, B)x* (1 — )P 72 (& — 1)(1 —x) — (B — 1))

= Chewa(ct, Bx* 21 =0’ 2 (@ —1— (@ + B —2)x). (C.14)
Therefore,

dixBeta(xm,,B) =0
(C.15)

mode __ oa—1

ROy )

Cc.4 Dirichlet distribution

A Dirichlet distribution is a generalized beta distribution with J probabilistic variables.

e pdf:
Dir({eo} o) 2 Coulieyp [J@p® ", (C.16)
J
where
7
ijzl, 0<wj<1, 0<g¢. (C.17)
J

e Normalization constant:

I
Coi{gyl_)) £ %. (C.18)
=1 j
e Mean:
i
Ewplojl = ———, (C.19)
' Zj!’zl by

Ew | [ o] =M
: T Couligy + wtp)

i
T (Zf=1 ¢>j) [T T(¢5 + 1)) 20
r(Clie+y) Iare)
J
E(wpllog wj] = exp [ W(wp) — W [ >y | | (C.21)
—~
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C.5 Gaussian distribution 395

e Mode:
d J
i (Dirctept_ 1tg3) +4 [ 1 - ]; o
_¢-1 La=o,
wj
= "% oy — 1
¢ —1
S/ B R SE } (C22)
Y-
C.5 Gaussian distribution

Note that this book uses ¥ as a variance. The standard deviation o is represented as
o = /. We also list the pdf with precision scale parameter » = 1/ %, which can also
be used in this book.

e pdf (with variance X):

RV
N, £) 2 Cur() exp (—%) : (C.23)
where
xeR (C.24)
and
neR X >0 (C.25)
e Normalization constant (with variance X):
CA() 2 Q) 23 (2) 2. (C.26)
e pdf (with precision r):
_ 2
N, rH 2 Cpr Hexp (—W) , (C.27)
where
r> 0. (C.28)
e Normalization constant (with precision r):
Cnr™H 2 ) 21 (nt. (C.29)
e Mean:
Ex] = w. (C.30)
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396 Probabilistic distribution functions

e Variance:
Epl?l=%=r"1
e Mode:
.
C.6 Multivariate Gaussian distribution

e pdf (with covariance matrix X):
1 _
Nxlp, Z) £ Ca(Z) exp (—5<x -wTE (x— u))

1
= CA(Z)exp <‘§“ (2 - - M)TD ,

where
x € RP s
and

peRP ¥ ecRPXD

¥ is positive definite.
e Normalization constant (with covariance matrix X):

A _D _1
Cn(®)=Qm) 2 |X] 2.
e pdf (with precision matrix R):

1
Nxp,R™H 2 CyR Dexp (—§<x — W)TR(x — m)

i I :
=CnyR Hexp —5ur [Rx — p)(x—w)T] ).
e Normalization constant (with precision matrixR):

CyR™Y 2 27) TRz,

e Mean:
Ex[x] = u.
e Variance:
Ew[xxT] =X =R~
e Mode:
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C.7 Multivariate Gaussian distribution (diagonal covariance matrix)

This is a special case of the multivariate Gaussian distribution. The diagonal covariance
matrix reduces the number of parameters and makes the analytical treatment simple (it
is simply represented as a product of scalar Gaussian distributions).

e pdf (with covariance matrix X = diag(a), where 0 = [Xy,--- , Zp]T):

o

N, 2) £ | | Nxalpa. £a)
d=1
D 2
1 (xg — pa)
=[[evEaexp (-5 ==, (C42)
2 Yd
d=1
where
x € RP, (C.43)
and
neRP, o eRY, (C.44)
e Normalization constant (with variance Xy):
_1
CN(Za) 2 2m) 23, 2. (C.45)
e pdf (with precision matrix R = diag(r), where r = [r,--- ,rp]T):
D
N&p. R & T NGalpa.rgh
d=1
D ry
= [Tentghen (=5 0 - na?). (C46)
d=1
e Normalization constant (with precision r):
1
Cnlry) 2 )73 r2. (C.47)
e Mean:
Ex[x] = u. (C.48)
e Variance:
Eqpldl = g =15 (C.49)
e Mode:
W. (C.50)
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398 Probabilistic distribution functions

C.8 Spherical Gaussian distribution

This is another special case of the multivariate Gaussian distribution where the diagonal
covariance matrix is represented with the identity matrix with a single scaling parameter.

e pdf (with covariance matrix ¥ = XIp):

D
Nxlp, ®) £ [ [N alpa, ©)

d=1
= (Cn(2)P ]2[ exp <—%M> , (C.51)
d=1
where
x e RP, (C.52)
and
peR’ ¥ eR.. (C.53)
e Normalization constant (with variance X):
CA(D) 2 Q) 2371, (C.54)
e pdf (with precision matrix R = r~Ip):
D
NI, R £ [T N Galpa, 7™
d=1
= (exe)’ 12[ exp (~50a—pa?).  (C59)
d=1 2
e Normalization constant (with precision r):
Cno 2 Q)2 (C.56)
e Mean:
Ex)lx] = u. (C.57)
e Variance:
Euplxil=% =r"1 (C.58)
e Mode:
L. (C.59)
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C.9 Matrix variate Gaussian distribution
e pdf:
pX) =NXM, &, 2)
1
2 CA(®, ) exp <—§tr [(X —M)To (X — M)sz—lD : (C.60)
where

X € RP*D', (C.61)

and
MeRP*Y @ cRP*P, @ eRP*Y, (C.62)

® and R are correlation matrices and are positive definite. When D’ = 1, it becomes
the multivariate Gaussian distribution.
e Normalization constant:

Cr(®,2) 2 2n)y 1 %105 (C.63)

e Mean:
Ex)[X] =M. (C.64)

e Variance:

Ex)[XXT] = &, (C.65)
ExX™X] = Q. (C.66)

e Mode:
M. (C.67)

C.10 Laplace distribution

e pdf:
Lap(x|u, B) £ CrLap(B) exp ( )
exp if x > u,
= CLy(P) (- ,ﬁ ) . (C.68)
p( T) ifx < u,
where
xeR, (C.69)
and
nweR, p>0. (C.70)
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400 Probabilistic distribution functions

e Normalization constant:

Crap(B) = % (C.71)

e Mean:
Eolx] = u. (C.72)

e Mode:
. (C.73)
Note that the probabilistic distribution function is not continuous at p, and it is not

differentiable.
C.11 Gamma distribution

A gamma distribution is used as a prior/posterior distribution of precision parameter r
of a Gaussian distribution.

e pdf:
Gam(ylat, B) £ Caam(e, B)y* ™" exp (—BY) . (C.74)
where
y >0, (C.75)
and
o, > 0. (C.76)
e Normalization constant:
ﬂOl
Ceam(e, B) = . C.77
Gam (2, B) r@ (C.77)
e Mean:
o
Egyly] = —. (C.78)
B
e Variance:
Eyh?] = —
wb = V2 (C.79)
e Mode:
d _
&y Gam01e. B) = Coun(e. ) (@ = 1 = By) " 2 exp(—By) =0
a—1
, a>1. (C.80)
B

The shape of the gamma distribution is not symmetric, and the mode and mean values
are different.
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To make the notation consistent with the Wishart distribution in Appendix C.14, we

also use the following definition for the gamma distribution, with ¢ — % and 8 — %
in the original gamma distribution defined in Eq. (C.74):
o pdf (with § factor):
0
Gamy(y|¢p, ) £ Gam ( y ?, =
22
0\ 21 ry
= CGamz (¢a r )yff exp <—7> . (C.81)
e Normalization constant (with % factor):
(5)°
Coum (9.1 £ 27 (C82)
r($)
2
e Mean (with % factor):
g _ ¢
Epmb] = =0 (C.83)
2
e Variance (with % factor):
¢
hl 2¢
Ey*] = j 5 = o 5 (C.84)
()
2
e Mode (with % factor):
1 g2
= 9> 2 (C.85)
2

It is shown in Appendix C.14 that this gamma distribution (Gamy(-)) with % factor is
equivalent to the Wishart distribution with the number of dimensions 1 (D = 1).

C.12 Inverse gamma distribution

An inverse gamma distribution is used as a prior/posterior distribution of variance
parameter X. It can be obtained by simply replacing y in a gamma distribution by )l

with f(y) = g(")
e pdf:

ay
dy |

iy

IGam(y|e, ) = Gam (l’ o, ﬁ)
y dy

1 a—1
= Coan(@. B) (—) exp (—ﬁ) y?
y y

£ Cigam(@, B)y ™"~ exp (—g) ; (C.86)
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402 Probabilistic distribution functions

where
y >0, (C.87)
and
o, B> 0. (C.88)
e Normalization constant:
s B
Cigam(@, B) = Cgam(a, B) = . (C.89)
')
e Mean:
]E(y)[y] = O%, o > 1. (C90)
e Mode:
B
C.J91
oa+1 ( )

C.13 Gaussian—-gamma distribution

We provide a Gaussian—gamma distribution, which is used as a conjugate prior distri-
bution of a Gaussian distribution with mean p and precision r. This is also known as
the normal-gamma distribution. Note that we use the gamma distribution defined in Eq.
(C.81) instead of the original definition of the gamma distribution in Eq. (C.74).

e pdf:
NGam(u, r|u®, ¢*, 1%, ¢")
2 N (|, (r¢™) " Gamy (r

r 0)
0 042
oo Or ¢t — i)

2 C\Gam(@", 1%, 7 exp <—— -

> > (C.92)

Note that the power of r is 2 2 , which is different from the orlgmal gamma distribu-

tion definition in Section (C.11), because it also considers an r2 factor in the Gaussian
distribution.
e Normalization constant:

9"
2

¢M r
CNGam(r s B) 2 (24), : (C.93)
Varr (%)
e Mean:
Equnlip, r}l = {uo, %} . (C.94)
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e Mode:

{,LO, ¢’ — 2}, ¢ > 2. (C.95)
;

The means and modes of mean and precision parameters are the same as those of the
Gaussian and gamma distributions, respectively.

Cc.14 Wishart distribution

e pdf:
Do 1
WYIR, $) 2 Cop(R?, )Y 7 exp (—Etr [ROYD, (C.96)
where
Y € RPXD, (C.97)
and
RO e RP*P ¢ >D—1. (C.98)

Y and R are positive definite.
e Normalization constant:

o s RS
CwR", ¢) = D e\’ (C.99)
@75 (%)
where I'p(-) is a multivariate Gamma function.

e Mean:

Ew)[Y] = (R (C.100)
e Mode:

@—D—1DRH, ¢>D+1. (C.101)

When D — 1, the Wishart distribution is equivalent to the gamma distribution defined
in Eq. (C.81).

C.15 Gaussian-Wishart distribution

e pdf:
NW(u,RIp’, 9", R, ¢®)
2 Nrle’ ("R HWRIR?, ¢®)

a 4 R0 Ry 52
= Caw(@", R, ¢D)IR| 2
1 "
X exp (—Etr [ROR] — %([L — TR — [LO)> . (C.102)
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404 Probabilistic distribution functions

Note that when D — 1, Gaussian—-Wishart distribution NW(u, R|u®, ¢, R, pR)
approaches Gaussian—gamma distribution N'Gam(u, r|u®, ¢*, 1%, ¢") in Appendix
C.13.

e Normalization constant:

D D |RO|§
Caw(¢" R%,9") £ Qm) 2 ()T — 57— (C.103)
@ (%)
e Mean:
Equr L R = {n. 0" RO~} (C.104)
e Mode:
[uo, (" —D— 1)(R°)‘1}, PR >D+1. (C.105)

Again, when D — 1, these modes are equivalent to the modes of the Gaussian—
gamma distribution in Appendix C.13.

C.16 Student’s t-distribution

e pdf:
K+1
1 2
St(x|p, A, k) = Cs (1 + H(x — M)2> , (C.106)
where
xR, (C.107)
and
nweR, k>0 Ai>0. (C.108)

e Normalization constant:

Csilic, 1) =

m _> (Ki/\)% (C.109)

e Mean:
Ewlx] = u, (C.110)

e Mode:
W (C.111)

Parameter « is called the degrees of freedom, and if « is large, the distribution
approaches the Gaussian distribution. Note that Student’s 7-distribution is not included
in the exponential family (Section 2.1.3).
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