
Precision p, associated standard deviation s: 

 

Convert from a,b to mu,sig  

This is useful to interpret the posterior over p.  

 

𝑝 ~ 𝐺𝑎𝑚𝑚𝑎(𝑎, 𝑏)    
𝑠=

1

√𝑝
→      𝑠 ~ 𝐼𝑅𝐺𝑎𝑚𝑚𝑎(𝑎, 𝑏) {

𝑚𝑢:  𝑀𝑒𝑎𝑛 𝑜𝑓 𝐼𝑅𝐺𝑎𝑚𝑚𝑎

𝑠𝑖𝑔:  𝑆𝑡𝑎𝑛𝑑𝑎𝑟𝑑 𝐷𝑒𝑣𝑖𝑎𝑡𝑖𝑜𝑛 𝑜𝑓 𝐼𝑅𝐺𝑎𝑚𝑚𝑎
 

 

Convert from mu,sig to a,b 

This is useful to define the prior over p.  

 

𝑚𝑢:𝑀𝑒𝑎𝑛 𝑜𝑓 𝐼𝑅𝐺𝑎𝑚𝑚𝑎

𝑠𝑖𝑔: 𝑆𝑡𝑎𝑛𝑑𝑎𝑟𝑑 𝐷𝑒𝑣𝑖𝑎𝑡𝑖𝑜𝑛 𝑜𝑓 𝐼𝑅𝐺𝑎𝑚𝑚𝑎
}  𝑠 ~ 𝐼𝑅𝐺𝑎𝑚𝑚𝑎(𝑎, 𝑏)   

𝑝=
1

𝑠2
→      𝑝 ~ 𝐺𝑎𝑚𝑚𝑎(𝑎, 𝑏) 

 


