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Abstract

In this paper we develop a new methodology for finding optimal government
policies in economies with heterogeneous agents. The methodology is solely based
on three classes of equilibrium conditions from the government’s and individual
agent’s optimization problems: 1) the first order conditions; 2) the stationar-
ity condition on the distribution function; and, 3) the aggregate market clearing
conditions. These conditions form a system of functional equations which we
solve numerically. The solution takes into account simultaneously the effect of
government policy on individual allocations and (from the government’s point of
view) optimal distribution of agents in the steady state. This general methodol-
ogy is applicable to a wide range of optimal government policies in models with
heterogeneous agents. We illustrate it on a steady state Ramsey problem with
heterogeneous agents, finding the optimal tax schedule.
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Abstrakt

V této práci navrhujeme novou metodologii pro hledáńı optimálńıch vládńıch
politik v ekonomikách s heterogenńımi agenty. Tato metodologie je založena
výlučně na třech tř́ıdách rovnovážných podmı́nek źıskaných z optimalizačńıch
problemǔ pro vládu a pro individuálńı agenty: 1) podmı́nky prvńıho řádu; 2)
podmı́nka stacionarity pro distribučńı funkci; a 3) agregátńı podmı́nky pro tržńı
rovnováhu. Tyto podmı́nky tvoř́ı systém funkcionálńıch rovnic, jejichž řešeńı je
źıskáno pomoćı numerických metod. Źıskané řešeńı bere současně do úvahy učinek
vládńıch politik jak na individuálńı alokace tak na (z pohledu vlády) optimálńı
distribuci agentǔ v ustáleném stavu. Tato obecná metodologie je použitelná na
široký okruh optimálńıch vládńıch politik v modelech s heterogenńımi agenty. My
ji demonstrujeme na Ramsey problému v ustáleném stavu s heterogenńımi agenty,
tzn.na hledáńı optimálńı daňové funkce.
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