
Exercise: Conjugate prior for univariate Gaussian in exponential family form

Derive the conjugate prior for µ and λ = 1/σ2 for a univariate Gaussian using the exponential family. By suitable
reparameterization, show that the prior has the form p(µ, λ) = N (µ|γ, λ(2α− 1))Ga(λ|α, β), and thus only has 3
free parameters.
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