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Outline

• Global SAM

• Excel database
– Sets

– Maps

– Elasticities

– Controls

• Model configuration
– Very small transactions

– Scaling – ‘automatic’ or manual

– Controls

– Applied elasticities

– Small trade shares
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Global SAM
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Global SAM in GDX
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Elasticities in GDX
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NB: These elasticities differ by

        region because the aggregation

        weights are region specific.

        In the GTAP model the

        aggregation weights are global.

Excel Database
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Sets in Excel
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Maps
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Own Elasticities
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NB: The numerical values for these

        elasticities are MEANINGLESS.

        They are place holders, which

        users need to adjust if they choose

        to set the elasticities themselves.

Controls
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ANARRES_t Elasticities
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NB: The elasticities in the worksheets

        “actelastx”, “frischelast” and

        “incelast” must be set by the user

         – there are no counterpart

         elasticities in the GTAP database.

Data Entry
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ANARRES_t Code Structure
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anar_t.gms

anar_t_descrip.inc

anar_t_varinit.inc

anar_t_parmcalib.inc

anar_t_diagnost.inc

data_C_F_R.xls

samg_C_F_R.gdx

anar_t_dataload.inc

anar_t_list.inc

anar_t_struct.inc

anar_t_samgchk.inc

anar_t_cl_basic.inc

anar_t_expt.inc

anar_t_samgchk2.inc

 2. MODEL ORIGINS

3. PARAMETER AND VARIABLE LISTINGS

4. SET AND DATA PARAMETER DECLARATION

5. SET AND DATA ASSIGNMENT

6. DATA DIAGNOSTICS

7. PARAMETER CALIBRATION

8. VARIABLE DECLARATION

9. VARIABLE INITIALISATION

10. SOCIAL ACCOUNTING MATRIX

12. EQUATION DECLARATION

13. EQUATIONS

14. MODEL CLOSURE

15. MODEL & SOLVE STATEMENTS

16. SOCIAL ACCOUNTING MATRIX

17. POLICY EXPERIMENTS

1. MODEL DESCRIPTION

11. STRUCTURAL TABLES

master programme file

model data & behaviour description

alphabetic listing

data include file

Excel sets and data file

GDX data file

data diagnostics file

Parameter declaration and calibration file

Variable initialisation file

MacroSAM & MicroSAM check on 

calibration

Descriptive structural tables

Base model closure 

Macro SAM & Macro SAM check 

on model

Experiment files

Data Entry
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*#### 1. DATA  ENTRY SECTION ########

*---- 1a. Excel workbook sets and data converted to gdx here

* Convert Excel workbook data to GDX here

$CALL "GDXXRW i=1_1_Model_data\%mod_xls_data%.xlsx

   o=data_in.gdx INDEX=LAYOUT!A4 trace=3"

$if errorLevel 1 $abort problems with GDXXRW

*---- 1b. All data, elasticities and sets from assigned here

$GDXIN data_in.GDX

* LOAD sets

$LOADdc sac

$LOADdc c cagr cnat cfd cind cuti cser cagg

…

$LOADdc map_w_tmr map_w_ter map_c_w_marg map_......

* loading ALL elasticities from Excel

$LOADdc elastm elastrm

…..

$GDXIN
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SAM Data Entry
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*---- 1c. All GTAP transactions and elasticity data assigned here

$ontext

Read in GTAP data and elasticities from GDX file. Data are read for

 all regions as SAMG. In SAMG(*,*,*), the third index refers to the

 country SAM however, in the model, parameters, variables, and eqn. that

 describe bilateral trade, the second index refers to the country and the

 third index refers to the trade partner.

$offtext

$GDXIN 1_1_Model_data\%mod__gdx_data%.gdx

* LOAD transactions/SAMG data

$LOADdc SAMG = NEWSAM

* Loading GTAP elasticities

$LOADdc elastmg = esubd2 elastvag = esubva2 elastrmg = esubm2

$GDXIN

Model Configuration
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Removing Very Small Trasactions
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*#### 2. REMOVING VERY SMALL VALUES FROM SAMG ########

parameter

 cutoff               min value for transactions in unscaled SAMG

 samgbase(sac,sac,r)  base SAMG

 samgdiff(sac,sac,r)  transactions less than cutoff in SAMG    ;

 cutoff = mod_cont("mintrans") ;

 samgbase(sac,sacp,r) = samg(sac,sacp,r);

 SAMGdiff(sac,sacp,r)$(ABS(SAMGBASE(sac,sacp,r)) LT 0.0001)

                      = SAMGBASE(sac,sacp,r) ;

display samgdiff ;

 samg(sac,sacp,r) = samgbase(sac,sacp,r) - samgdiff(sac,sacp,r) ;

execute_unload 'samgnew2', samg ;

Automatic Scaling
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*#### 3. AUTOMATIC SCALING OF VALUES IN SAMG ########

* Assigning values to initialise scaling parameter

 samscal            = mod_cont("samscal") ;

ABORT $(mod_cont("scaltarg") LE 0.0)

 "mod_cont(scaltarg) less or equal to ZERO - set to +ve value" ;

WHILE(

 ( ( SUM((sacn,sacnp,r)$(SAMG(sacn,sacnp,r)

                     AND (ABS(SAMG(sacn,sacnp,r)/samscal) <

            mod_cont("scaltarg"))),1) )

        /SUM((sacn,sacnp,r)$SAMG(sacn,sacnp,r), 1) )

                           < mod_cont("scalprop") ,

*Samscal increased in multiples of 10 till condition is satisfied

      samscal = samscal * 10 ;

  ) ;
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Controls
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Selecting the Elastcities
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•## Parameters for Armington/CES functions

$ontext

Choice of elasticities for Import substitution

  Selection controlled by value of mod_cont("ceselast")

   a) IF mod_cont("ceselast") = 1

        ALL elasticities for ARMINGTON are from Excel

   b) IF mod_cont("ceselast") = 2

        Elast'ies for ARMINGTON are from Excel - elastmg & elastrmg

$offtext

IF {mod_cont("armelast") = 1,

      mod_elastrm(c,r)   = ELASTRM(c,r) ;  } ;GTAP

IF {mod_cont("armelast") = 2,

      mod_elastrm(c,r)   = ELASTRMG(c,r)/mod_cont("armscal") ;

 mod_elastrm(c,r)$(mod_elastrm(c,r) GT 0.85 and mod_elastrm(c,r) LE 1.0)

                    = 0.85 ;

 mod_elastrm(c,r)$(mod_elastrm(c,r) GT 1.0 and mod_elastrm(c,r) LT 1.15)

                    = 1.15 ;

  } ;
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Small Trade Shares
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Parameter

 imprtsh(w,c,r)   import trade shares  ;

 imprtsh(w,c,r)$(SUM(wp,SAMG(wp,c,r))) 

                   = SAMG(w,c,r)/SUM(wp,SAMG(wp,c,r)) ;

 cmrs(w,c,r)$(cmr(w,c,r) AND (imprtsh(w,c,r)

                  LT mod_cont("smimpsh"))) = YES ;

 cmrsn(w,c,r)                              = NOT cmrs(w,c,r) ;

 cmrl(w,c,r)$(cmr(w,c,r) AND (imprtsh(w,c,r)

                 GE mod_cont("smimpsh")))  = YES ;

 cmrln(w,c,r)                              = NOT cmrl(w,c,r) ;

ANARRES_t: Model Setup and 

Calibration

The End
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