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>
NelWin:=proc (T, Firmno, Invpol, Rapprop, Rgrowth, Rs
dev)

local 1i,t;

global
n,N,b,c,delta,dem,d im,d in,eta,phi,r im,r in,

sigma,A,A mean,K,s,Q,TQ,p,A max,

lambada in, lottery,lotteryno,A prelim,A prelimm
A in,lambada im,A im, rho,

I des,pi,loans,I max,constraint, Inv,rhm, seed,
,HHS, rm, w, Al;
with (stats);

#PARAMETERS

b:=0.1;

c:=0.20;

delta:=0.050;

d im:=0.5;

d in:=0.2;

r in:=0.005;

rm:=0;

w:=0.02;
[seed] := seed;

# MAIN VARIABLES

A:=table();

A mean:=table();

K:=table () ;

Q:=table();

s:=table();

pi:=table();

#BINARY DEFINITION OF PARAMETERS

if nargs="/ then
_seed:=args|[7]; [seed]:=args[7]; end if;
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if not{seg(args[K],K=2..6)} minus {0,1}={}
then
ERROE ("we need 6 args:1 normal and 5
binary (l=high or
O=low) ) ;
end if;
if Firmno=1 then n:=10;N:=10;
else n:=7;N:=7;
end if;
if Invpol=l then eta:=1000; else eta:=1; end
if;
if Rapprop=1 then r im:=0.03;
else r im:=0.01;
end if;
if Rgrowth=1 then phi:=.02;
else phi:=.0;
end if;
if Rgrowth=1 then
if Rsdev=1] then sigma:=0.104;

else sigma:=.77;
end if;
else
if Rsdev=1 then sigma:=.77 ;
else sigma:=.104;
end if;
end if;

# INITIALISATION

1,11:=0.006 ;KJ[1
:=0.008 ;K[2,
:=0.007 ;K[3,1]1:=939156;

,11:=3117816;
1] 1

1]
,11:=0.007;K[4,1]:=898906;
1]

1]

]1:=864879;

:=0.003 ;K[5,1]1:=129836606;
:=0.000 ;K[6,1]:=862336;
A[7,11:=0.007 ;K[7,1]1:=378088;
A mean[0]:=0.006;
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# MAIN PROGRAM

for t from 1 to T do
# SHORT RUN
for i from 1 to n do

Qli,t]:=A[i,t]*K[4i,t];

end do;
TQ[t] :=sum(Q['k',t], 'k'=1..n);
pltl:=plt-1]*(1+rm);
pl[0]:=37.500;

# NEWTECHNO
A max:=max (seq(A[i,t],i=1. ) ;

n)
A mean[t]:=A mean[t-1]* (1+phi);

A prelim:=stats[random,normald[ln (A mean[t]),si

gmal] ()
for i from 1 to n do
# INNOVATE
A in:=0;
lambada in[i]:=d in*r in*K[i,t];
lottery:=stats[random,poisson[lambada in[i]]] ()

lotteryno:=lottery();
if lotteryno >0 then

A prelimm:=exp (A prelim());A in[i]:=max(A in,A
prelimm) ;

else A in[i]:=0;
end if;
# IMITATE
lambada im[i]:=d im*r im*K[i,t];
lottery:=stats[random,poisson[lambada im[i]]] ()
if lottery () >0 then
A im[i]:=A max;
else A im[1]:=0;

end 1if;
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# TWCHNOCHOICE

Ali,t+1]:=max (A[i,t],A in[i],A im[i]);
end do;

# NEWCAPITAL
for i from 1 to n do

s[i,t]:=0Q [ t]/TQ[t];
rho[i,t]: [ 1*A[i, t+1]/c;
rhm[i,t]: —eta/ eta-s[i,t]):
I_des[ i]:=delta+l-rhm[i,t]/rho[i,t];

pili,t]:=plt]*Ali,t]- (c+r_in+r_im);
if pil[i,t]<=0 then loans[i]:=0;
else loans[i]:=b*pili,t];
end if;
I max[i]:=delta+w*pi[i,t]+loans[i];
constraint:=min(I des[i],I max[i]);
Inv:=max (0, constraint) ;
K[i,t+1]:=K[i,t]* (Inv+l-delta);
end do;
#STATISTIC
HHS[t]:=1/sum(s[xx,t]"2,xx=1..n);
end do;
end proc:
> DrawVariablel:=proc(var,N,T)
global periods,plotdata, text;
local colour,tt,t,n,a;
foption "ES Anderssen,Aalborg University, 24
Aug 967 ;
with (plots) :
periods:=seqg(t,t=1..T);
colour:=seq('COLOUR' (HUE,n/N),n=1..N);
a:=NULL;
for n from 1 to N do

a:=a, '"CURVES' ([seqg(Mergelists ([periods([tt]], [va
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r[(n,tt]]),tt=1..T)],colour[n],
THICKNESS (2)) ;
end do;

text:=cat ("variable °,var,  for °,N,  firms
and °,T, periods. );

plotdata:='PLOT' (a, 'TITLE' (text),AXESSTYLE (NORM
AL) ,AXESTICKS (5,5))

display(plotdata);

end proc:

> Mergelists:=proc(listl,list2)

local lookupitem, i;

#foption 'ES Anderssen,Aalborg University,24
Aug 96°;

lookupitem:=proc(listl,list2,seriesnumber)
local listnumber;
if type(seriesnumber,even) then
listnumber:=seriesnumber/2;
RETURN (listl[listnumber]);

else
listnumber:=(seriesnumber-1)/2;
RETURN (list2[listnumber]) ;

end 1if;

end proc;

if not nops(listl)=nops(list2) then

ERROR ( the number of elements in lists must
be the same’);

end if;

[seg(lookupitem(listl,list2,1i),i=2..nops(listl)
*24+1)1;

end proc:

> DrawVariable2:=proc(var,T)

global periods,plotdata, text;

local tt,t,n,a;

#foption "ES Anderssen,RAalborg University,24
Aug 96 ;

with (plots) :
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periods:=seq(t,t=1..T);
a:=NULL;

a:=a, "CURVES' ([seg(Mergelists ([periods[tt]], [va
r{tt]]),tt=1..T)],THICKNESS (2));

text:=cat ("variable T ,var, for 5, T,
periods. ) ;

plotdata:="PLOT' (a, '"TITLE' (text), AXESSTYLE (NORM
AL) ,AXESTICKS (5,5))
display(plotdata);
end proc:
> legend:=proc (N)
global periods,plotdata, text;
local colour,i,n,a,b;
#foption "ES Anderssen,Aalborg University,?24
Aug 96°;
with (plots) :
colour:=seq('COLOUR' (HUE,n/N),n=1..N);
a:=NULL;b:=NULL;
for n from 1 to N do
a:=a, '"CURVES' ([[0,N-n], [10,N-
n]],colour[n], THICKNESS (2)) ;
b:=b, '"TEXT' ([11,N-
n], "Firm',n,FONT (TIMES, ROMAN, 12)) ;
end do;
text:=cat (" legend for ,N, firms');

plotdata:="PLOT' (a,b, '"TITLE' (text),AXESSTYLE (NO
NE)) ;

display (plotdata);

end proc:
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