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Coefficient Variance Decomposition

Date: 04/03/16   Time: 10:19

Sample: 1981 2014

Included observations: 32

Eigenvalues  8.192334  0.054438  0.047068  0.018430  0.012459  0.009457  0.002132  0.000963  0.000808  1.77E-05  8.32E-06  4.39E-06  3.86E-09

Condition  4.71E-10  7.09E-08  8.20E-08  2.09E-07  3.10E-07  4.08E-07  1.81E-06  4.01E-06  4.77E-06  0.000218  0.000464  0.000879  1.000000

Variance Decomposition Proportions

Associated Eigenvalue

Variable 1 2 3 4 5 6 7 8 9 10 11 12 13

LNGDP(-1)  0.001903  0.319128  0.024424  0.430519  0.195117  0.023168  0.001836  0.003664  0.000184  3.35E-05  2.10E-06  1.94E-05  1.24E-09

K  0.146647  0.022244  0.068141  0.002831  0.117290  0.035713  0.000747  0.025898  0.003893  0.085826  0.456445  0.034313  1.23E-05

L  0.258217  0.118260  0.380254  0.142313  0.095657  0.003356  4.16E-05  0.001894  7.27E-07  7.36E-09  4.62E-06  1.34E-06  5.03E-08

L(-1)  0.002896  0.773901  0.173381  0.037224  0.011297  0.001162  0.000105  4.92E-06  2.16E-05  1.16E-06  3.30E-06  1.15E-06  3.77E-08

L(-2)  0.045018  0.649748  0.020990  0.040409  0.229704  0.010178  1.61E-07  0.003938  2.36E-06  5.84E-06  5.49E-06  2.63E-06  6.87E-08

LNAGR  0.239263  0.000507  0.162599  0.292008  0.000558  0.000483  0.288096  0.002612  0.013769  6.24E-05  4.87E-06  3.81E-05  1.44E-09

LNEDU  0.056776  0.316037  0.592902  0.003452  0.023162  0.000292  0.000649  0.006640  4.95E-05  2.47E-05  1.76E-06  1.38E-05  3.86E-10

LNEDU(-1)  0.050773  0.031380  0.649184  0.207198  0.034234  0.001494  0.017074  0.008248  0.000343  4.37E-05  2.96E-06  2.51E-05  6.15E-10

LNHEA  0.002368  0.005661  0.088276  0.007590  0.190444  0.663161  4.28E-05  0.029171  0.013055  0.000127  9.66E-06  9.53E-05  1.39E-09

LNHEA(-1)  0.173936  0.010038  0.011017  0.023879  0.001096  0.736045  0.002103  0.023369  0.018296  0.000116  7.10E-06  9.79E-05  1.26E-09

LNEWS  0.276878  0.034750  0.019018  0.143739  0.025132  0.021168  0.122157  0.051853  0.304777  0.000239  3.58E-05  0.000253  4.56E-09

CPI  1.94E-05  1.98E-05  0.273472  0.090792  0.070578  0.003723  0.007499  0.072927  0.013190  0.402105  0.040982  0.024692  6.13E-07

C  0.999994  5.46E-08  5.60E-06  3.40E-08  2.29E-07  2.06E-08  2.54E-08  2.11E-08  2.34E-10  8.42E-12  2.34E-14  1.98E-11  2.64E-14

Eigenvectors

Associated Eigenvalue

Variable 1 2 3 4 5 6 7 8 9 10 11 12 13

LNGDP(-1)  0.001974  0.313533  0.093282  0.625870 -0.512453  0.202685 -0.120179  0.252621 -0.061858  0.178007 -0.064985  0.272367 -0.073543

K -0.000503 -0.002403 -0.004523 -0.001473  0.011535  0.007306  0.002225  0.019497  0.008251 -0.261508  0.880534  0.332384 -0.212428

L -0.027416 -0.227608 -0.438925  0.429118  0.427890 -0.091989 -0.021574  0.216587  0.004633 -0.003146 -0.115075 -0.085383 -0.557812

L(-1)  0.003348  0.671436  0.341782 -0.253083  0.169572 -0.062432  0.039495  0.012734 -0.029083 -0.045625 -0.112108 -0.091218 -0.556872

L(-2)  0.009770 -0.455335  0.088013 -0.195157 -0.565911  0.136728 -0.001145 -0.266529  0.007120 -0.075628 -0.107070 -0.102029 -0.555976

LNAGR -0.012481  0.007045 -0.135745 -0.290712  0.015455 -0.016510 -0.848990  0.120289  0.301467  0.137021 -0.055895  0.215209 -0.044649

LNEDU  0.014583 -0.422059  0.621701 -0.075810  0.238835  0.030790  0.096613  0.459993 -0.043349  0.206870 -0.080525  0.310237 -0.055422

LNEDU(-1) -0.010692  0.103114 -0.504383 -0.455377 -0.225127 -0.053975  0.384337  0.397508 -0.088450  0.213086 -0.080990  0.324702 -0.054222

LNHEA -0.001325  0.025131 -0.106724 -0.050011  0.304680  0.652588 -0.011046 -0.428952 -0.313215  0.208387 -0.083985  0.363159 -0.046753

LNHEA(-1)  0.011607 -0.034208  0.038539  0.090676 -0.023627 -0.702783 -0.079124 -0.392457 -0.379034  0.203815 -0.073607  0.376235 -0.045435

LNEWS  0.007646  0.033229  0.026436  0.116149  0.059069 -0.062224  0.314814 -0.305212  0.807677  0.152618 -0.086327  0.316059 -0.045218

CPI  8.40E-06  0.000104  0.013171 -0.012128 -0.013005 -0.003429  0.010248 -0.047555  0.022075  0.822726  0.383497 -0.409824 -0.068848

C  0.999230  0.002864 -0.031192  0.003887  0.012248  0.004224 -0.009881  0.013386  0.001540 -0.001971 -0.000152 -0.006079 -0.007481


