
Exercise: Deriving the inverse gamma density

Let X ∼ Ga(a, b), i.e.

Ga(x|a, b) =
ba

Γ(a)
xa−1e−xb (1)

Let Y = 1/X . Show that Y ∼ IG(a, b), i.e.,

IG(x|shape = a, scale = b) =
ba

Γ(a)
x−(a+1)e−b/x (2)

Hint: use the change of variables formula.
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