11

(CAMGEM: Chulalongkorn and Monash Universities
General Equilibrium Model) ( , 2537)
(Computable General Equilibrium: CGE) . .2535

CoPS (Centre of Policy Studies)

CGE (Computable General Equilibrium)
(General  Equilibrium)

(Malakellis, 1994: 4)
CGE CGE
(interdependencies) (economic agents)

(shock)
(partial equilibrium)

( - 2538)
( - 2541)

. .2540  (Arunsmith, 1997)
(Arunsmith, 1997)



CGE
(short-run - model)

(capital stock)
1-2 (long-run model)

(steadly state) (transient)

(comparative static)

intertemporal

intertemporal
(general case)

CGE



intertemporal

(economic agents) optimization
(optimization over time) maximize
(firms)
(rational expectation)
intertemporal

1.2

CGE intertemporal



13

intertemporal
intertemporal
intermporal
(inventories)
(leisure)
intertemporal
intertemporal intertemporal
intertemporal

intertemporal



14

1.5

CGE

CGE
intertemporal

CGE

(e 6]
<mtunTiw;ngr;g.leg

(static CGE)

intertemporal



4, intertemporal

D.
1 ' intertemporal
16
CGE Input-Ouput Wassily
Leontief (1937)
CGE
CGE
Johansen (1960) 1 multisectoral growth model (MSG) CGE
20 1
CGE
(existence) (uniqueness)
(optimality) (stability) Scarf
CGE
Scarf
Johansen
CGE
CGE intertemporal CGE
CGE (multi-period CGE) CGE
1, recursive

2. intertemporal



161 recursive

recursive (economic
agents)
(static expectation) (backward-looking)
recursive
MSG-4 Johansen (Longva, 1985) CGE
log-linear
42 32
GEMTAP (General-Equilibrium-Model Taxation Package)
Ballard, Fullerton, Shoven Whalley (1985)
12 endowments (preferences)
(fixed expectation)
ORANI-F OF*ANI
(Dixon, Parmenter, Powell Wilcoxen, 1982) 114 112
10 (
) (



1.6.2 intertemporal

intertemporal

(forward-looking)

(simultaneously determined)
intertemporal
(guess) (solution revision)
MONASH model (Dixon
Rimmer,1998) intertemporal

ETA-Macro (Manne, 1977)
(programming approach)
(multi-country model) Manne (1991) 1

Global 2100 C02
..2000 2100
Blitzer Eckhaus (1986)
9 6 Blitzer
(1993) 10 5
: Dixon (1990)
50
Johansen
CGE intertemporal
Johansen CGE Dervis (1975) 12
10 CGE 24 5

Meagher (1978)



intertemporal Johansen
2
intertemporal
. Summer (1981) (steady
state) intertemporal 1
OLG (overlapping generations)
Auerbach Kotlikoff (1983) OLG
1 Summer 55
(forward-
looking) (present value)
(adjustment cost)
CGE 10
Bovenberg Goulder (1989)
(investment tax credit)
(corporate income tax) (perfect
foresight) maximize
(intertemporal utility)
Powell (1970) Fair ~ Taylor (1983)

2 Bovenberg (1988)

(representative household)



10

(forward-looking)

(adjustment cost) log-linear
intertemporal
Bovenberg (1988) log-linear
5 Goulder Summers (1989)
Jorgenson  Yun (1986) 1

(infinitely-lived)

(preferences) CGE
(calibration method)

- Ballard Goulder (1985) GEMTAP
55 OLG
intertemporal
(more disaggregated) intertemporal

Jorgenson Wilcoxen (1990)
35



maximize
(full consumption)

(leisure)
(intertemporal control solution) (initial
solution) intertemporal
intertemporal

(steady-state growth)

Mercenier  Sampaio de Souza (1993)

Jorgenson  Wilcoxen (1990) , 6
maximize
5 25
- Bovenherg Goulder (1991) intertemporal
2 (rest of the world)
10
10 1

10



12

(adjustment cost)

G-Cubed intertemporal (multi-
regional) McKibbin - Wilcoxen (1992)
G-Cubed MSG2 (McKhbin-Sachs-
Global) CGE  intertemporal McKibbin
Sachs (1991)
Jogenson Wilcoxen
G-Cubed 6 12
1
(backward-looking)
(current income)
( )
OECD
risk premium
OECD OECD (pegged)

(GDP)

(calibration method)
Cobb-Douglas



optimization

gain)

(

simultaneous
Raphson

ORANI

(gradual)
(anticipated)

intertemporal

Wilcoxen (1992)

Finite Difference

value problem
(time grid)

ORANI-INT
Michael Malakellis (1994)

13

ORANI
13 13

(perfect foresight) (capital

)

Hybrid Euler ~ Newton-Raphson

Euler Newton-

ORANI-INT
(unanticipated)

(Malakellis, 1997)

intertemporal
intertemporal

5 Dixon, Parmenter, Powell
CGE

q (g-theory) intertemporal
(hypothetical data)
(steady growth)

2-point boundary value problem initial

Euler



ORANI
56

Codsi, Pearson

- Dixon

intertemporal

intertemporal

intertemporal

14

MONASH
.. 2536
113 115
341
intertemporal
(iterative method)
Trees intertemporal
intertemporal
Wilcoxen (1992)

Parmenter (1990)

ORANI

(sub-model)
(Closure setting)
ORANI

intertemporal
ORANI-INT



- Dixon Parmenter (1996)

I CGE
recursive 2
intertemporal
consistent - behaviour)
(nitial - solution)
intertemporal
17
intertemporal
Tablo

intertemporal

15

CGE
4

non-recursive 2
recursive

non-recursive

(model

intertemporal
CGE



(sensitivity analysis)

intertemporal

16
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