Prior shape used in the paper:
parameter ,density , mean , standard deviation

nuu , 1+G ,11 , 3.16;

gamma , 1+G,11 ,3.16;

psi , G , 2 , 2;

rho_g , B , 0.9 ,0.2;

e_g , 
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G

-

, 0.5 ,0.24;

rho_nuu ,B_pdf ,0.9 , 0.2;

e_nuu , 
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G

-

, 0.5 ,0.24;

rho_gam , B, 0.9 ,0.2;

e_gam , 
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G

-

, 0.5 ,0.24;

phi_pi , 1+G , 1.24 ,0.25;

phi_y , G ,0.33 ,0.25;

rho_eps , B , 0.9 ,0.22;

e_eps , 
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G

-

 ,0.5 ,0.11;

delta , U ,0.5 ,0.29;

omega , U , 0.5 ,0.29;

lambda , U , 0.5 ,0.29; 
Explanation:  The densities are the gamma(G) , beta(B) , and Uniform(U) . I don’t know how to write the densities 1+G 、
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into dynare ,because the dynaer only gives only five densities: normal_pdf、gamma_pdf、beta_pdf、inv_gamma_pdf、uniform_pdf. Therefore, I make some modification in the code below:
Prior shape I used :
nuu , G ,11 , 3.16;

gamma , G,11 ,3.16;

psi , G , 2 , 2;

rho_g , B , 0.9 ,0.2;

e_g , G, 0.5 ,0.24;

rho_nuu ,B_pdf ,0.9 , 0.2;

e_nuu , G, 0.5 ,0.24;

rho_gam , B, 0.9 ,0.2;

e_gam , G, 0.5 ,0.24;

phi_pi , G , 1.24 ,0.25;

phi_y , G ,0.33 ,0.25;

rho_eps , B , 0.9 ,0.22;

e_eps , G,0.5 ,0.11;

delta , U ,0.5 ,0.29;

omega , U , 0.5 ,0.29;

lambda , U , 0.5 ,0.29; 
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