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HEERLET

o W Z R X c RK: i@ % AaEmu RK
o AanZ A dag— & x € X #RHAH % R (consumption bundle), ¥ 5w 4
(consumption portfolio)
ok z: X LWI— /N XA, HBA
Q ZeM—xEFNx,yeX, x2zyRFyxzx;
Q RgMH—tiEEN xe X, x = x;
Q@ M —FEFN x,y,zeX, Fxxzy, yzz, Wxxz
o H—Fa, &L
Q x3y, Fyxzx;
Qurx=y, FxzyHyxzx;
Q@ x>y, FxzyHytx

2% - b k) e b o



5K K Mk B AR B
RFHNERRR: TEFHHZ (indifferent curve) 7%

X2

0 X1

X% e RE A F 1 HEE A BER #5/37
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mEF R BT

o ELM: MEETWxeX, {yeX:yzatf{yeX ysx} X FHHE
o A, {yeX:yxx}MRAXT x &) LI AR (upper contour set),
{yeX:y~ux} FA x 891 £ F%& (indifferent set)
o HiAM: Fx>y, Mxzy;, BEEx>y, Wx>y
o W x L EZREABRL, RELE “HI” KB
o M X AME; T x,yxzz, WiEZENaecl0,1], Fax+(1-a)yxz
o SLBF x 9 RAAE A O E

PP e b o



AR BT 5 2O F 3
RIFRIERRR: EEFHZS FRERE

X2

{yeX:yxzx}

X% o FRE A 13 HRHER Bk

#7/37
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RO R BR R S MR

VAZK R by HOR T R 4F
o FAU:X->R#HEAxzy THARE Ux) > U(y), WAU A z —~ kT
2R o) B P
o LRIz, FUAxMEAT, NMHTHEEHERABELHH f:R >R,
folU:xm f(U(x) L& 9% T
o Fl—AMids, TAKH ZA A HEET
o Fx AN, N x &fE—%&T U LMW (quasi-concave) = £
o MM LAEEAGEHHK
o EHx A¥IAM, M iE—RAFUHL: Ux)2U(y), Fx>y; B
Ux) > U(y), x>y

X e P K 13 HRHER HER $8/37 W
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2 R B 151

& X =R2 L&y RS U(x) = xlxz, a,f>0
o MHEZE a, >0, U(x) HH B L& K46 z AP 69 A K
Fi=U(z), L#EEH {x x”‘xg > u}, FONT

i >(L—l)1/l3
> [—
Xy

o Ba+p<1i, UPKY; Ja+p=18, UM; Fa+p>18, URAM
7 oF £
o EFE, P W BARA M L
o M a, B >0, Ulx) ¥R 4353 KA

PUP I P N0 %13 He R R BEb %9/37
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mEF RV R R E 1R

TEIZ 1 (Debreu, 1954)

X LR x RESH, WHEEESZRHU: X > RHHN z WA BHET

7¥ 1 Rubinstein (2012) % —FiE8 7 — AN 55894548, BPE S A A Kk =
2z R B AR — =% #£4:); Mas-Colell et al. (1995), Kreps (2012) #= Jehle
and Reny (2011) ¥ ¥ £ 51 MBI 37 LR GG H A T4 7

2 BRIFARELE, WTRT A £ R L#HET; L Rubinstein (2012) % —F ¥
# 5 (lexicographic) 1% 8917 F

o R2 L&y FHAFmIFE LT x = (x1,x) >y =(y1,v2) HERE x1 > 11, K
xi=yHx>1

x| % . FKAE B Bl AT W £10/37 7



R R S SR CE 4
HBEERMLEI
o BB EN X =RK & (4as) M F% p e RN\ {0}, &&
p#0=(0,...,0)
o LR FH NI (RRAELE) RALMAALZKETU: X > R; Sxi%
H % & 69 £ (endowment) ©) & e € RX
o M H MMH L9 R (budget constraint) £ & A
B(p,e)={xeX:p-x < p-e}
~—— ——
B X EoN
o i H BN KM AA : maxyep(y,e) U(x)
o ZIFAMME (% A £8), D(p,e) = argmax

(demand correspondence)

xeB(p,e) U (%), R E L3t

X% . FRE R F 1 HEE A BER F11/37
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tRZ (correspondence) BYZE A&

% XcRF, YCR", X,Y#0

o Fx X PHE—E x, px) Y H—AFE, NikoHh X B Y 8§—A3 5,
QX 3Y

BHRAELS X 5ELY ZREF SN AR, REX Y, HEHK
o Jbak “I R AAFMIF L, TR E LA
o LAt “X” MAFLMALEK, MIELELNTE
o B f: X > RAARZ LK X B FEH R 4B

SN AEEXWESELSY W TEZMOFEXFE, WEXIZY, HREkK
o Xt AL VAIZME A meat, Bp X 2| Y 69 R E ey nks
o Y WYRERY P T EMMAMES, EF LA 2V
o MTZ, XY HEMT X o2

X%« FKE B Bl AT W $12 )37 7
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HERE RALEREA LM R

o FRM: B a >0, B B(p,e)=B(ap,e) %2 D(p,e) = D(ap, e)
TRARELM A B AR = {p e RK: 3 pp =1}, BF K—1 4% 4.5 (simplex)
Je B(p, ) A AK 3 X, AL RMEL, Ee>0, M B(,e) ks

o Be=(e,...,ex) 20 BLH5HE e, =08, B(-,e) RATFiEL
o F U AWM KL, N D(p,e) £ME
2%, D(p,e) #= Marshall & K3t & R —#, BHFRGALELSH

Blp,w)={xeX:p-x <w},

HF w >0 A% Z2E K XARH Walras & K3+ &2

X% . FRE R F 1 HEE A BER %13 /37



R R SRR R R

B AR NAZESEM: e>05¢e >0, p=(1,0),(0.5,0.5),(0,1) € A?
Le>00, Blp,e) XTpi#&s; Ye1>0He; =08, B(p,e) Z2p=(0,1) &£
TH¥ELL: pr=08, e ZMEET B(p,e), 12p1 >08, e ZMETET B(p,e)
X2 X2

e>0

B(p, o\ e = (e1,0) > 0
0 X1 0 X1
X o P RE A 19k HEER BEA %14 /37 0




W AT 5 AR

WHARKKER: EEUMSHIMSA
ERUFR (£2) ARE—RmRKHFHES; DA (5) TAZERKERAL

X2 X2

X1 0 X1

X% e B RE A 1B HEERT MR %15/37 ®
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BRI S TRES

o MH LRI B(p,e) BIE—=EHME: 4 B(p,e) X T p &%, B(p,e) #%%
HAR & U(x) E45, b Berge R KA T4, &K

D(p,e) = argmax U(x)
x€B(p,e)
A ¥4
o Bt—F, ¥ U(x) ASKMW LI, Dp,e) HEEE, BA-NHK; &
D(p,e) 18 7 3t 2 6y £ FE G0 Tok B AN B R A EL G
o M EFELM T, L& (p", x")—> (p,x) B x" € D(p",e), M xeD(p,e); X
8 D(p,e) HEEETH, AT € T#HA =, HHLELR[HKIE L

PUP I P N0 %13 He R R BEb %16/37 1



3 AT 5 2R & R
B B TR & A
o X U:X — RELTH, P8 AA A LR
o FEARYF B d AR R SUT ok, Xy BT AR B RAF A — ANt T AR A

o Bike>0HpeAK p>0, BPHRMA L R B RELGGHFL, NAEAARK

gagEl

max U (x) s.t. p-x<p-e x€eX

778 1§ Lagrange #&F & K%

o BiX X=RK, MxeXFHFx>0k=1,...,K, &L Lagrange ¥

Lx; A, ) =U(x) = Al(p - x —p-e) = p1(=x1) — -+ — Ppx(=xk)
#REN, ARFHEHRN G(x) <0WHXE, RTAFAH —yG(x) 87 X

X% . FRE R F 1 HEE A BER %17 /37 W



W B R 5 2R B
Lagrange e F 25 —Mr&MEH
o 4 U(x) maMu, MALHREAGE, ATHEBARKIFE A G AL,
B Lagrange &% (X 5 Lagrangian) #—M m A FHBEZ L5 K44,
B ol B H A
o T—WAHSABM, ERLM (A7) A
AL A%, ¢)  AU(x)
oxk Jxk
AMp-x"—p-e)=0, ¢p(=x)=0, Vk=1,...,K (CS)

A F (FOC) ArAXTEBRE x 9—M &, (CS) MAXTHRN DLAMRFES
# (complementary slackness condition)

o LRFBMALA OB, ) RFXYRRES, WEMIZHRAEHR
(binding constraint)

-Ape+¢, =0, Vk=1,...,K (FOC)

X% . FRE R F 1 HEE A BER %18 /37 W



3R FH R B 2R R d
AEfR. NEES Inada &4
o YW EM R MBI R xp >0 A %A R0, KHMMHE A EM (corner
solution), ZFHEXHR AL ZLHR, WARRMKMEHN A LM (interior solution)

o M —fx a9t 3= 14 (choice space) M5, 4=k =] A G 3t i ) 29 R A KK AL
PRABRAR, WHEAR LM, mAEHRZIAHR, RBHRZFAR, ZE
AHARBENEAR (FNIEZHERXRBFAR), BRMTMEA B LB

o BEBSATEF A LB INA LM, H—ME B AR F AT HIMEIL, A
IR A R R R B B AR

o ¥ WKL A Inada & (P LEFH “HW” F#), AR HRGPITF,

st & 4o FABIK :
lim BU(x)

X \0 an
Wi xp =0 Ram A RKEE, BIRAELERRERTEH (FOC) &4 M L

FUF IO -0 F 13 HEE A Wk %19 /37 1

o, Vk=1,...,K



H % F T 5 AR
e p=(2/3,1/3),(1/2,1/2),(1/3,2/3)
AB: Ux)=x1+x; H#E: Ux)=x1++x2 +a, a RBK

X2 X2

B(p,e) B(p,e)

0 X1 0 X1

X% o FRE A 13 HRHER Bk %20/37 W



AR BT 5 2O F 3
ELE AR A & KA S B — I &)
X2
LERBERERALLH AW
FRAEFEL x, AL

LERFHENF/EFTMHE
p\= (p1,p2) o (9 U(x"), Iy, U (X)) S XL

_ﬂ — _8X1u(x*)
p2 Ir, U(x*)
XALR 19 KB FFAIR
FB TR MAE BT
0 X1 bl 42|

X o P RE A %19k HHE A WER %21 /37
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B mEF RIS

o HFH ATt — N E R R T HIFR A (law of revealed preference)

o LR MHAAREB, ADB) ATthtF x TORMLEFRELS (TURAESL), N
HAnTF4ik: (i) & ye€B,x e D(B), W xxy; (i) & x € D(B) B &=+
Hy>x, Wy¢B

o H— AL HEHF A ERALNALS L RITHHFAS

BN AR HRE R ER M LR FNH T AS, — AL

o Hiib: AAWSE —REHLY, —RAAHREERITH; RAH XL
XA, —ERELAHARED

®
¥

X e P K 13 HEH AT B %22 /37 M



R R S SR CE 4
Marshall 353K iR 3
o MBIXMBIFT o ZAMm, ZA&2F, #H 2 Inada FH69°THECA &3 U(x) 25
o 4 L XMAE p e RN\ {0} AR L SUMANEH w, Marshall & K& % 4= F [
R Y -
x*(p, w) = argmax U(x) s.t. p-x<w
A8 2 89 Lagrange &4 A L(x, A) = U(x) — A(p - x — w)
o K x'(p,w) BB A x*, A RMAAA G KMA—Th FtEA
oU(x*)
8xk B
o BTk, Bk x'(p,w) XTHAZZELETH
o MIRRHEILT 4o, x*(p, w) BT HHEIKT U(x) 89 =M F

Ape, k=1,...,K, AR p-x"=w

X% . FRE R F 1 HEE A BER $ 23 /37



H kT 5 SR B
B R B 1 R
o LA RIK, =X MBEHAHH V(p, w)=U(p, w))
o AR FFH L 0-KFARM: Va >0, Viap, aw) =V(p,w)
o A* BYLRFA S A R EE A EN T 4

IV(p,w) U (p,w)) _ zK: IU(x*(p, w)) dx}(p,w) i’“ dx(p, w)
ow Jw B Ixi dw B Pk dw

k=1 k=1

Ml p-x(p,w) =w Akt w KFTHF L 1pkdxk(p )

IV(p, w) _ U (x*(p, w))
dw dw
BT 4, BN (W) SMAFRZRAGERET A5, XA A AN (FF)
89 % T M # (shadow price)

X o P RE A %19k HHE A WER %24 /37 R

=1, RALXF2

=A"




H kT 5 SR B
Marshall 23K K #7=fj]: Cobb-Douglas 3 ik %
& U(x) = x{x7%, a€(0,1), HBIEHLHZ Inada &4, HEMRFHR
p-x=pix+ pzxz <w FHZAR KA 4T Lagrange 4

L(x;A) = xi’x;_ ¢ — Ap1x1 + pax2 —w)

xR =W FAEA

(XX? 1 1 —a /\Plz (1- a)lexxz—a = /\PZ/ p1X1 + paxo2 =w

BRI EN 1_7225 © apyxa = (1 - a)pix1, &46% 3 X7
1_
_aw . (-aw

X, = — =
1 ’ 2
p1 P2

PUP I P N0 %13 He R R BEb %25/37
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Marshall =K EK#7~f5]: Cobb-Douglas % ek
o LHKA LT oL, &KHK x*(p,w) LT ARILA x(p, w)
o Aank,l=1,..., K H&gHRiEH (elasticity of substitution) & X #

5w\ o))

(e, ) = o (o) & Il (565
’ B p xulpw) Pk
o) s om(R)

ATk 5 UARNNAEES 1% B AE 4t H K EHaIE 5L
e *f F Cobb-Douglas (CD) & A, W F x1(p, w)/x2(p, w) = (p2/p1)le/(1 = a)],
¥ In[x1(p, w)/x2(p, w)] = —In[p1/p2] + In[a/(1 - @)], ELTs3tF CD 2 A

812:—8ln(x1(P'w))/81 (pl) 1
x2(p, w) p2
PP CD 4 a9 AR FE A F 41
X E e P REA %19k HHE A WER %26/37 R
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Marshall =K EK#7~f5]: Cobb-Douglas % ek
o CD zk Mt 8 % K F 4% %

pixi(p, w) = aw, pax2(p,w)=(1-a)w

PR AR H o aaF, BB L) L d & BN ) 5 2R B 2P 694 3 S 3K
A — 3

o HF k9 ABREM L XA IInU/JIn x
Eab At RE B4 CD B3R A U(x) =x" - x5, HF
ar>0,k=1,..., KLaj+ --+ax=1, MpEEHHHL

prxk(p,w) =arw, k=1,...,K

X E e P REA %19k HHE A WER %27 /37 W
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Marshall =K EK#7~f5]: Cobb-Douglas % ek
o A LM, REHKMTRLFMEREZARKMLFA: (0,1

(o] (o)
max Zﬁt In¢; st Z picy < w
{er)izo 120 t=0

o MBIXx LR T KAndsh; M alnxg +pflnxy = lnxfxg AR, 5 xf‘xg #8
Z3 R, RIFRFAE, REBEARFER
o ARETE LAFBMBYEFNT (1-) 2o p Incy, BB ¢ 89 AW EA
(1-p)B, HEA-B)XoB =1, B A HHA—RFRE CD A
o Hk, IAEAHE CD A KRMKMTIHF

pici = (1=p)p'w, t=0,...,00
KA, Ep=01-p)p, co=w, t=0,...,00

X% . FRE R F 1 HEE A BER ¥ 28 /37 W
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g b 37 i
& RORY R
e
o {ik Y4 3t %] (production plan) 81 RX #4958 y &=
o y Wy R AARM BN, EAARIH S
o fikay i =& A& (production set) it A Y
o X APRA Ty kb A R F Ay Tk — Mk
FARIREAN AL G Y R
o YNRK = AP AR
o Y MM E
o Y+RKCY—5AATAMAE (free disposal) 41T % £ & &

X% . FRE R F 1o HEHA BEk % 30/37
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f(=y1) Y
EFEREY y1 < 0 R TAZZEHNA,
0 n o >0kTFEE, £FES
8930 RAR A B AR AT (tech-
G ELE CY nology frontier), J 4 = &%
v = f(-y1) &%

X% e B RE A F 13 HEE A Wk %31/37 1



2SRRI iy

A BFRFART B LA

AT E T o LAER KL
o HLRMAE R % peA, 2LAEH n(y) =
o Ak AE R KA : maxyey m(y) = maxyey p -y
PR R 46 4 5 AE 4 BL
o BiXBHF HANKELRMA — Nk

o ANREFEA O €[0,1] 94, ¥,00 =1
o HANFEMNEEGFIIAN OMp -y
X E e P REA %19k HHE A WER

§32/37
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R IUE IR RS R PR

o AT HFERMAETHA Yy = argmax, o, p -y WM, BF M THEIL: MAE®
T p>0, HAAGIAZ R f(1) RETH, PHAULEO RLAHATE
Inada %

li%8yif(. v =VYiyo.) =400, IAEFTRFEFHAY; <0
vi
o BILFMHTHRARKAZHXDHE ' (p), HFRXRMANELEA

(p) =y () =p -y (p)

X% o KA F 13 HEE A Wk %33 /37 W
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FiAE K LER

2

f=y1) )
y'(p) ~_

X%« F KE A F 19 WEER HER %34 /37 M



H A b 3 i

Cobb-Douglas 4 7= 5K #§
o ¥ M&YE T KA Cobb-Douglas £ &= H4: 1A Zdise, N MNEA®
y=fx)=flxy,...,xn)=x{" 2y, ar,..,an >0+ +an =1

o MBI & At M4 (numeraire), MA& A 1, BEARMEHR p=(p1,...,pN), W

15 2T 5 A
n(x) = f(x) -
o Al K IF AL max,so 7t(x) 89 —Mr K4+ A
O, f(x) = ajx] - x T 1xf‘ﬁl x =pi, i=1,...,N
PRATR = % T & HE M

x| & o KE 4] %13 He R R BEb %35/37 W
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—RFFREF RS ERDE

o WA CD % * &, HRibhREE >R x &H
SN pixi = SN aif(x) = f(x), ERAAE 7 =0, BAHAF BE M RAS
TAE, BEZIAHRESMEEINETRE

o M CD A~ &HH, BF i RFWPRMNMESTFT oy

° —J: ﬁﬁt?ﬂllﬁ]ﬁ 0 él] Ti)%i']’-‘ AT /kijili"*i f(x) y]ﬁXQ-J— V)/ S ]R++r

flyx)=yf(x), B33ty K374
N

D xidu f(rx) = f(x)

i=1

Fhy=1TRYY 0o f(x) = f(x), LHRKEZEETH 9, f(x) = pi, #

pix1+-pnxn = f(x) © T(p) =

PUP I P N0 %13 He R R BEb %36/37



P23 RSN

SEHK 1

DEBREU, G. (1954): “Representation of a Preference Ordering by a Numerical Function,” in Decision Process, John
Wiley, chap. XI, 159-165.

JEHLE, G. A. AND P. J. RENY (2011): Advanced Microeconomic Theory, New York: Prentice Hall, 3 ed.

Kreprs, D. M. (2012): Microeconomic Foundations I: Choice and Competitive Markets, Princeton, NJ: Princeton
University Press.

Mas-CoLeLL, A., M. D. WHINSTON, AND J. GREEN (1995): Microeconomic Theory, Oxford: Oxford University Press.

RUBINSTEIN, A. (2012): Lecture Notes in Microeconomic Theory, Princeton: Princeton University Press, 2 ed.

%« FREAR F 13 HEE A Wk ¥ 37 /37 N



	消费者偏好与效用函数
	经典企业理论
	参考文献

