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BALTIE,  2008SNA (Z & % Fpk 27 4F SNA pEZHEZ
( Ppk 234F5EE ) OF—H &V, %LT%\?‘F&

D 2011 FFEDMEEZI L CET VAR T DI
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Q) HHTHER

Fx U7 b= a VR ORE T ORER 2 AR OR
T Fx VT v arlid, miEeER L LIAMER
B OURT A =2 T — 2 2 IHE S LTRAL,
ZNHEMNLHF TR OWALKAZENT 55T, T
THEHET 0ETHD, Fv )T L—a SR
DAL Ml CEREAR) (JadH, o7 — & OfE (SR & b
LIZE A ER—DRERBEHND.

#3103, FEhEL ERRRFE A OM, € U TR
Exy U7 L= a AL VB USRS RO
HZRLTRY, WEICIFE A EERDRNT LAVRE
nTN5.

-3 Excel-FCGEET/NDF v ) T L— g L EFEE D
Z=R (AL HE M)

FELTH FHA E£5 Hi
X st EHEE E—ik 339,720.8 339,720.6
X 52 EREE S8 681,786.2 681,786.3
PD 1 £ R, E—ik 1.0000000 1.0000009
PD 2 MR, B2k 1.0000000 1.0000005
CH1 FiexEstH. E—f 53,4014 534014
CH) ZHEHREIM. E2f 231,676.6 231.676.5

I HMETEERLH 108.617.4 108.617.4

E SBA L 77,3382 77.338.3

M Hab §4,326.5 84.326.6

w e 1.0000000 1.0000002

ER BEL -1 1.0000000 1.0000017

GDP ELENEE 485.911.6 185.911.6

GDPN 2 EEMBEE 485.911.6 485.911.7

L1 HEEE, 5 45.790.0 45.780.9

L2 HEOTEE. £ 207.520.3 207,520.3

FB BRI -28.048.1 -28.048.1

TB EAME -6.988.3 -6.988.3

CUAB HEME 6.081.9 6.081.9

CAAB SR 10.429.6 10.429.6
EV EhaEE

U EtoR 175.993.3

F7-, F41E, FEBRIC Casel, Cas2 DINVES 3 v 7 %
Excel - FCGE &7 /W2 52, Briz7elfsfi 28 U7 fk
RO—EHERL TV,

% 57 BIEAFEAMAREKRS - BRE

R4 Exel-FCGEET MI LDV I 2 b— g UFER—E.
(AL HEM)

. Iial-VariRE EERNLOELEE
TREN R Al F—R2  HF—RAl  F-Ald
X s1  339.720.6 341.748.3 341.393.1 0.5969% 0.4923%
X s2  681.786.3 680.946.3 681,003.8 -0.1232% -0.1016%
PD_1 1.0000009 1.0407417 1.0951811 4.0741% 0.5180%
PD 2 1.0000005 0.9945327 1.0499464 -0.5468% 4.9946%
CH_1 53.401.4 51,2453 51.508.4 -4.0374% -3.5448%
CH 2 231676.5 130.285.9 230.508.3 -0.6002% -0.5042%
I 108.617.4 112,581.8 112,586.3 3.6499% 3.6540%
E 77.338.3 77,340.1 71,776.8 0.0024% -7.1911%
M 84.326.6 §4.595.4 §4.719.9 0.3188% 0.4664%
W 1.0000002 0.9886755 1.0445620 -1.1325% 4.4562%
ER  1.0000017 0.9971398 1.0443849 -0.2862% 4.4383%
GDP  485.911.6 486.,062.3 485.864.5 0.0310% -0.0097%
GDPN 4859117 491.642.6 519.325.8 1.1794% 6.8766%
L1 45,789.9 46,258.7 46,176.4 1.0237% 0.8441%
L2 12075293 207.060.6 207.142.8 -0.2259% -0.1862%
FB  -28.048.1 -16,928.2 -23.268.4 -39.6459% -17.0410%
B -6.988.3 -7,255.3 -12,943.1 3.8214% 85.2119%
CUAB 6.081.9 8.053.9 2,922.7 324233%  -51.0437%
CAAB 10.429.6 13.811.2 5.012.1 324233%  -51.0437%
U 1759933 173.787.5 174.090.8 -1.2533% -1.0810%
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RE LT % &, Casel, Case 2 DB T W HR
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EBERDTTH, Case 2 DMEBUR L 0 bfkE A~ v
7 LA EESE AR H D FEIVR SN, (X4)
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6. FELHRUVERE

ABFFECIE, EA - SRElEE 4 57z FCGE €7 V&
Excel (2 & W5 2HIC L - C, FCGE o 21K
{THHEERIT-. WEROWIGE L i LT, AWFZEELL
TORTREN® 5.

BT, PEEE 2EMORREL, EHOLOEE
BN AR L 0 BIHEHIAL D NED EARE LT

S, BT/ E 2008FSAM DIERE —E SS9
2, —HALH T 0l IS A DI i & 2 CEdb
{T-o7.

BT, SREPEMTEEFTICEAL, SRR %
SRNEPED B AT X O ISR 21T bo
5 ERE LT

MU, EARE & BREE & O CTAE L HHEEH RO
REEITHRI LT, AU TITEARRE VS &4t
IE BREEEMIE S — B 5 LREL, FEEEOEE O
oy E Rt EOARZES & LT LTS

— T, AWFETITET LAY L9 X 7 ) i

% 57 BIEAFEAMAREKRS - BRE

ELTERS. Thbh, AIECHEELIZET WL, E
Sk QHEPREE L LT LE - TWNA AR, FFEED
B« Bl | & T e T — 2 R DR DO A THf> C
WHERE, BIEORE S I TEEN-EZ 7% E L T
LESTWD. ZD72, HHAHTR LIz oRsR b E
HBITIEZ2V. RIS HBOBEE LT, 7 /LM
B2k LT )V OMEIEVEORER S 5 FOFRE 7R EOR
I I D e ERFET HND.

BiEE . SRl 28T FCGEET /MIOWTIE, 74V
v BB AN (1990 ) K OVEDR—R(ITH -
7oA« BRI % Ezaki (1986, 1987, 1994), 7Ty
(1989735, 4l SAM -5V T it Waheed and Ezaki
(2007076, Z DA G-, FTo, FEE—
B (BB RS ) M OVLIE B4 2807 (4R
5o ROPREB)DD AR %2 &1 CGE £7 /MIDWN T
EHEHUR A ST-. T ZICR L TEEEAFR L.
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Creating Financial and Social Accounting Matrix Using an Excel- based Computable
General Equilibrium Model
Kim Kwangmoon, Yusuke Fukushima

This research demonstrates a first approach in building an Financial- Social Accounting Ma-
trix (FSAM)- based Computable General Equilibrium (CGE) modeling for national wide macro

economy in Japan.
It is proposed methodology is to build create FSAM and T-accounts for capital and financial

sector, construct CGE modeling for Japan which integrates real and financial sectors, and
apply it to a quantitative evaluation of the impacts on the national wide macro economy caused
by external and internal shocks due to changes in oil price, fiscal and financial (foreign ex-
change rate) policies, tax policies and technology from the point of view of comparative stat-
ics in System of National Accounts (SNA). In particular, this will utilize excel function for

model calibration.
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