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RN

#7422 55 (neoclassical economics): 1942 R20# 247, B & I
2% 55 89 4 IR £ X F o (marginalism revolution), #&& A W& 4255
(classical economics) 1) # & L 42 52 69 46 A
= AFREXFE4: Jevons (1835 - 1882), Menger (1840 — 1921), Walras (1834 - 1910)
HFH1870-1874F 09— A 2| FAE, AFALF»MPIIANATRKA., AR~ EEF
WA, BRIFAMRE ST A 3R A AR ROR KAV | KAAT A, F il T 3 39 H70
ANRAT A9 A8 K BR
v RRARANSAIRARAF T AN, AR KL= %S F o s
v &% £ JLAEMarshall (1842 — 1924)-F 18904 & h& &9 Principles of Economics ¥

WERZFWKITH: AN ETRZFFELEXNPREINZFE KT
WARAR, HERET AN MRk R) Ee—A39 o IR R
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Jevons (UK), Menger (Austrian), Walras (France), Marshall (UK)
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118 K152

E#ZDHESR : Ramsey-Cass-Koopmanstz £l

Ramsey (1903 — 1930)
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Cass (1937 —2008)
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ey HIEKIREY . ERYBIF

AT, —AREBERE, —ARERS L, BARE, E5ETH

KELEFIIAWIER 2 ER s o >0, EFH2HH 73971 ZRL
KEECG 2 R HH A u(cy) + Pul(cy), B € OD)AFIE, u(-)ELTH

ﬁ

= FEHXAXAME (RA)
= BIHMELOR: cq+a<w, EFPaAhEE, BHAF2H T Aa=K
= B2MEMAAR: g <ra+wl, AFrATARRE, whIFE

b kg Y = F(K, L), ZE2YTH, HA—RFRME

= A FNESH: F(K,L) —rK —wL

= EFMTHTAIER AL Fo(K,L) =71, F,(K,L) =w

= —RFAM: rK+wl=F(K,L)K+F,(K,L)L=F(K,L), m®&#FTHEAAHO
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BB EREE

T BLE (cf, ¢, at, K*, L) B A& (r*, w*) ith R 4e T 3487 55 44
= REZARKL: S2MEGT 5w, (cf,c;,a”)ih R KA & K54+

max u(c;) + fu(c,) subjecttoc; +a < w,c; <ra+ wl
C1,C2,a

o L AEE R BRAAEE W), (K L) R A A 5 KA

max F(K,L) —rK — wlL
KL

= THEHF: MERLFTAAT R =K, #IB-LFTERL=L"
TR ek 2 5 £ 5 B RIGAE B gL S, BRI ARIER B A A SR
= NEME: cf,c,a" =K L">0HELATR
= AREH (XA AInadaF M)
limu'(c) = 4o, lim u'(c) =0,

c—0 c—>+o

lim (K, L) = +oo, lim Fy(K,L) = 0,lim F,(K,L) = +oo, lim F,(K,L) =0
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EFEESRMARRFENFMNE

268 SR B RO ARG, RN 4 R 3 A K (binding) £ R,
FRATHEFEN, THFHcg=w—K,c,=7K+wlL

FH—RFREZHHETLLAER KIS HFrK +wl = F(K, L)
SCF B BTEY KRRV L4 KR K =R T AL T AR R
max u(w — K) + pu(F(K,L))
ik (RAR) FARAF S — P FA S A T
u'(w—K) = pu'(F(K,L))Fx(K,L)
Bi%xu(c) =lnc,L =1, F(K,L) = K%, W L —Wm L EHERH

1 aK* 1t af af afs
=—=s K" = > 5 E Fs =
w—K P K« K 1+a,8w LERS 1+ af
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RCK#=H : Fo35HA

HEEE: t=0,1,2,..,0

EADT (FFhH) Lo=1, AREKEATHEn>0: L, = (1 +n)t
REMEEIFTIZR K& Y2, 851+ n)tu(e)

= REMREA¥HECc, BHFC=Lic, =1 +n)c

= REMREBELZRRZAule), L& ALulc) =1+ n)tulc)

RE MDA Z R F(K, T L), T AZHT RAEZE, BRAFTHK
Y >0, I} =1+ y)T,, Tp>0A%EamIEE>F, K A% 2 e
w.» n Z]&

= RABETAZLELEHATHT Kk, = K, /(T,L,), BPAMK Ak, /T, WE{H %57
- Hye =Y /(TL t)—F(kt»l) f(kt)
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RIEFSHIR TR

K6 35 Bk R F R IAATR, L1 + n)tulc,)

FIGRE AR (EFHX) AC +Arp1 < (A +1)Ar +wily, KEH
NP5 X,
C. A4 L A, L,
Ly (14 rt)— +w— & ¢+ ap (1+1) < (1+1)a, + w,
Lt Lt+1 Lt t Lt
JV”JF’]T ’} ;f{-é‘gi,l::, f?$’fl7§‘§§(%—’f]§%/5:f\‘, E‘Wth — tht, Ay = thit;
W = FtWt’ Qi}ﬂﬂ%kﬂ&]“;];@j@:

max z L1 + n)tu(Tyé,)

{¢, at+1}t 0
s.t. ¢ + A1 (14+n)(1 +y) < (1 +r)d; + W, Vt = 0,1, ...,0,d,% %
= BmFHEFEME, Ay=K, @ d, =k,
2024/5/7 %o LB KRR 10



R EFSER RV —Rr s L5

% Fl Lagrange #& ¥ i 4 K B2 55 B o k89 — I s AL 14
2B+ n) A A tEATH 29 R A Lagrange R T, N Lagrangef# 7

L= z B(1 +n) [u(Teéy) — A6 + a1 (L +n)(A +y) — (A +1p)d — )]

t=0
—Mr RS E, —HmET{E), F—HET{d 1} VE=0
0L R
a_f't — O = Ftu (FtCt) — /1t
0L
—=0=>0+n)A+A =LA +n)(A +1r41)Ae41
0041

= EE, BHEAFEY (InadafFM) RIERGEAN &M, TTAZRAIERLAR
= RG] — I kAR &AL O E A (transversality) & £, sbab Zek
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CRRAXI R 53 EEIE AR R Euler 5 12

A @A AT, VAT IXE JECRRA (constant relative risk-aversion) sk

(170 -1
u(c)=< 1 — 5 o>0Ho #1
nc, o=1

= u(e)EETHK, () =c?>0, u'(c)=—-0c 1 <0, PREFENE, ZHY
Al — W AA—M T2 H A
A+ L' {é) = B+ 1oy )Ty (Teg1Cegn)
= u'(I:6) = B(L+ 1)U (Teg1Cra1)
HCRRAZ A, u'(T:é) = (I:é)7 % =796, #KEEuler 74274 :
G’ =P +y) (1 + 141
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el BHRE

SR T AEF S, mRAAFTAERAITE, S5, AEA
F(Ke L) — (rp + ) Ky — welg
BB A BALR B G S N
|f(ks) — Oy + O)ky — We|Te Ly = (ke )T Ly
RAWANE, KTk d9—hEmnhf (k)=r+6, BITALRZHF
TR RTLAS—W &4

0, m(k) <0
Ly =1:[0,0), mw(k)=0
|0, n(Et) > 0

BB L EE, RBEATHTHEFGE4An(k) =0
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o |

D%(Z}&ijﬂi‘d Zkt, rﬂfj]ﬁ/ﬁ]Lt—Ltﬁf(kt)_(rt‘ké\)kt Wt=0

Ct+ a1 (1 +n)(A+y) = (1 +r)a, + W,
= (1+n)+ ke
= (14 f'(ke) = 6)ke + f(ke) = (f'(ke) — 6 + ) ke — &
= (1= &ke + f(ke) — &
= ki1 = [(1 — 8k, + f(Et) — C~t]/[(1 +n)(1+y)]...(1)
X EEuler 7427 ;L5 A

p(1=6+f (k)]
(1+y)°

~

Ct:

Crs1 - (2)
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*’La\ FAARS i/] 17"]-

7]:7‘%%'] 667]2\.; AN ilj’f%j/ﬁ]/i%/]\%/ﬁ; kt+1 = kt E*, 5t+1 — 61: — 6*
it AAk =0: () =>¢é =f(k) —[A+n)(1+7y) — (1 -k,

oy B(1-8+f"(e))
EHICAHAAN =0: (2) = I

A BE KT RATkY, | F— AN RRIFE

-7 i‘wﬁﬁ%\ﬁ(balanced growth path, BGP): #4273 T, A&
AHRAE, ANATASHREZHT RESF—H, 2EHK

ke = Ftkt =To(1+ ]/)tk*; ¢ = 6 =To(1 +y)ter

=1

sk pp g, o o SR (1+n)(1+y) ~(1-8)]k*
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Kaldor (1908 — 1986)5 3L : &5 HAW & B T ETEC IS 12

REFF, TN FRF LS
AA TR K BERFHR

ANH = h 3K FRGAE
FARZ R IR FAER

H AT T kAR
TARHR EAR FAL T

FE20H 224, BRERN EASABAFR, HizFR b g Ren
(RCK) P73 K& A2 091 — B

1B AR5 E L& Rk, LR 4FIEFIEEH &
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