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ABSTRACT

A B ¥ XF

While the economic simulation has been widely used in the practical application of economic theory,

the study of probability evaluation in the economic simulation has been strangely ignored in the literature of economics.

This paper gives a new statistical method for the estimation and hypothesis testing of economic policy rules. It is a sys-

tematic method for the formulation and evaluation of economic policy rules. The effectiveness of the method is demon-

strated by the numerical examples of the optimization using a small macroeconomic model.
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5 | 1.04 8.28 7.85 23360 -20820 27600
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EF)o:
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L,(0) =const. —?jo (8) (43)

— 17—

NI | -El ectronic Library Service

e PR R T o . P~



Japan Society for Sinulation Technol ogy

259

1
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L Flr, mn—#k) (54)

" mn—k

< J(8,) +2 dim 6, (55)
8. EHBEOBUESTHS
8.1 RERORE

DFoesFr tBERr— A HCTEHERT- k.
EFN

C=c+a¥, (56)
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ED Toftic, flxid, goEEHBHHCOWTRLER
#% (likelihood ratio test), 7/ FEEE (Wald’s test),
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F | @B | #
= | g | 1 2 3 4 5
.02{0O 1|0 4|0 3]0 2|X%X 5
20 |1.04 | X 4O 1|0 3|0 2|Xx 5
L8| X 1O 3|0 2|0 5|X 4
3%
L02{X 5|0 4|0 1|0 38|x 2
80 |1.04 | X 5|0 10O 3|0 4|x 2
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