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Endogenous variables: LPOVERTY LPERINCOM LOPENEES LINFLATION LIMPORTTAX LDI...
Exogenous variables: C

Date: 03/28/11 Time: 23:13

Sample: 1363 1386

Included observations: 22

Lag LogL LR FPE AIC SC HQ

0 -1.821514 NA 5.26e-09 0.801956 1.149106 0.883734
1 138.1315 178.1221 1.72e-12 -7.466504 -4.689305 -6.812280
2 263.5408 79.80586* 1.07e-14* -14.41280*  -9.205548* -13.18612"

* indicates lag order selected by the criterion
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Variance Decomposition of LPOVERTY:

Period SE. LPOVERTY LPERINCOM LOPENEES LINFLATION LIMPORT... LUNEMP... LDIRECTT..
1 0.097459 100.0000 0.000000 0.000000 0.000000 0.000000 0.000000 0.000000
2 0.119530 72.66715 0.220786 0.512048 12.52031 12.28241 0.946139 0.851153
3 0.146067 57.21211 17.92071 0.821522 8.612286 11.63382 3.169058 0.630494
4 0.184461 41.79691 37.75027 4.186744 6.213581 7.423083 2.167971 0.461440
5 0.218185 30.90559 48.94013 3.297317 7.757239 5.515672 3.211932 0.372115
6 0.253367 24 89721 57.97481 2.578267 5780121 4925016 3.564617 0.279966
1§ 0.275919 25.12870 57.79783 2.176455 4.978031 4237786 5.444019 0.237177
8 0.308214 24 97535 58.98546 1.825804 4.049981 4.055358 5.899098 0.208944
9 0.337594 2477057 60.30563 1.533667 3.375812 4.036615 5.780024 0.197683

10 0.367733 24 95988 61.54139 1.373092 2.854265 3.919132 5.159070 0.193169
1" 0.390910 25.99682 61.60084 1.296053 2598773 3.689564 4641478 0.176468
12 0.410858 28.51846 59.79283 1.268113 2.630068 3.384898 4.245623 0.160011
13 0.431048 31.92619 56.93528 1.313027 2.715505 3.077271 3.883435 0.149292
14 0.451412 35.03378 54.37043 1.449411 2.637437 2.809233 3.561269 0.138437
15 0.471492 37.32508 5259754 1.649654 2.437653 2587441 3.275648 0.126983
16 0.489897 38.89891 51.46457 1.808908 2.258600 2411171 3.040109 0.117731
W 0.506107 40.20071 50.56471 1.880748 2.121646 2.265496 2.856389 0.110310
18 0.521194 41.42334 49.70407 1.898296 2.021758 2137111 2.711023 0.104405
19 0.536509 42.38446 49.07902 1.898232 1.927341 2.017715 2.594023 0.099201
20 0.553148 4281013 48.98063 1.893959 1.814823 1.905324 2.501669 0.093466

Variance Decomposition of LPERINCOM:
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