
Main results on distributions used in Dynare. We use the parametrization
used in Distrubtions.jl

1 Inverse gamma

• AKA inverse gamma type 2

• shape: α

• scale: θ
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2 Inverse gamma type I

X ∼ IG2(α, θ) ⇔ Y =
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X ∼ IG2(s, ν) ⇔ Y =
√
X ∼ IG1(s, ν)

⇔ Z = X−1 ∼ G(
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Inverse gamma type I

Mode derivation
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Obtaining α and θ from mean and variance
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Solve numerically
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or taking the logarithm for numerical stabilitye:
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