
Exercise: Derivation of the EP updates for trueskill

Derive the followijng update equation for EP applied to the trueskill model:

µtg = µthg→dg + ygσ
t
hg→dgΨ

(
ygµ

t
hg→dg

σthg→dg

)
(1)

Hint: if we define the rectified truncated Gaussian as follows

R(x;µ, σ2, l, u) = Ix∈(l,u)
N (x;µ, σ2)

Φ(u;µ, σ2)− Φ(l;µ, σ2)
(2)

then one can show (see Equations 4.2 and 4.4 of (?)) that its mean is given by

µR = µ+ σ
N ( lσ −

µ
σ )−N (uσ −

µ
σ )

Φ(uσ −
µ
σ )− Φ( lσ −

µ
σ )

(3)
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