Exercise: Conjugate prior for univariate Gaussian in exponential family form

Derive the conjugate prior for  and A = 1/0? for a univariate Gaussian using the exponential family. By suitable
reparameterization, show that the prior has the form p(u, \) = N (uly, A(2a — 1))Ga(A|«, 8), and thus only has 3
free parameters.



