(General Equilibrium Theory)

(systematic framework)
?

CGE (Computable General Equilibrium)

CGE

CGE
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(CAMGEM) Chulalongkom and Monash General Equilibrium Model

Centre of Policy Studies (COPS), Monash University,
Australia

CGE (ORANI)
CGE Professor Peter Dixon
118

6,000 2,600
(mathematical solution)

4 CGE
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(set of equations)
(shock) 7"
CGE
(dynamic model)
*
CAMGEM
CAMGEM 2
1 (database)
(Input-Output Table) 5
-0 1990 -0
(household), (government),
(export) (labour),  (capital),
(land), (intermediate goods)
? 31 -0 - A
B ¢, DEF

Gil



5
VXY
2.
3 4,
3.2
?

(parameter estimates)

VA

2 0
(margin commodities)
3 4

(behavioural equation)
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(primary factor)

A 7
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Input
Structure
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Commodities
Imported, .
Commodities
Margin on
Domestic Flow
Margin on
Imported Flow
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Skilled Labour
Unskilled
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Industries

(Current
Production)

A
nxn
H
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P
XN

ngh
R
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(Input-Output Table)
Output Distribution
Investment ~ Household ~ Exports

Consumption
B C D
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CAMGEM
CAMGEM 6
1 (Structure of production)
11 (current production)
(constant
return to scale) (cost minimization)
3
1 Leontif
(primary factors)
2

CES  (constant
elasticity of substitution) function

CES function

3 ?
(skilled labour) 1 (unskilled labour) b2
CES function
3.3 CES function



y=a[EO x:]-le
a,8,>o0
e>-1 A0

y = output, X = input

2. (consumption and saving)
( 34

marginal propensity to consume (MPC)
(real consumption)

LES (linear expenditure system)n
2
(committed expenditure or subsistence expenditure)
supernumerary expenditure



LES

¢, =p,yl+Bl(v-Sply))

C, =consumption expenditure

P, = price

y, = subsistence parameter
1= marginal budget share

V' = total expenditure

CES function



3.3

(1994)
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(1994)



3 (Investment)

(rates of retum)

4 , (export, inport)

?

(rest of the world : ROW)

(exportshare) 9
?

(rest of the world : ROW)

5
) (pricing system)
(producer’s price) (basic value) fob
2
(pure profit) 0
constant return to scale 2. 1

(margin) ?

(perchaser's price)

cif

42

»



6. (market clearing)

(primary factor market)

(Solution Method)

Johansen Linearization Method

Y=f(X1,X2
Y = output
X, , X2= input

y- e, x1-e2X=0

WX X
e2 (elasticities)
(input) 1%

CAMGEM
(non-lingar  relationship)

Johansen
(percentage change)

Y, X X2

(output)
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Az 0
pond) ()

A ' (coefficient metrix)  Z
(vector of variables)
CAMGEM  (dimension) A 1440x2967 1440
2967 Johansen
Linearization Method CGE
)
(growth rate)

A
(1440x1440) (1440x0)

A*
(1440x1527) (1527x0)

AlZl + N2 =0

(1440x1440) (1440x1) (1440x1527) (152%)



Z1= - [AI]1*2%

1 (vector of endogeneous variables) L2
(vector of exogeneous variables) A,  Aj  submatrices
2



	บทที่ 3 แบบจำลองพลวัตดุลยภาพครอบคลุมของระบบเศรษฐกิจไทย
	องค์ประกอบของแบบจำลอง CAMGEM
	ทฤษฎีของแบบจำลอง CAMGEM
	วิธีการคำนวณ


