ANEXO 1

FUNCIONES DE PRODUCCION
DE MAQUILADORA Y SUS RAMAS, CONSTRUCCION,

MANUFACTURA Y SUS RAMAS
(1993:01 A 1996:12)




Dependent Variable LIPOMQ3
Method- Least Squares
Date 08/03/00 Time 12:09

Sample(adjusted) 1993:02 1996-12

CUADRO & 15
Demanda derivada de irabajo Je maquidadora 1Ml

included observations' 47 after adjusting endpaints
Convergence achieved atler 9 iterations

Vanable Coefficient  Std Error  1-Statistic -Prob

C 4768946 0265367 17.97111 0.0000

LIW3C3 -0.021328 0.025444 -0838210 (4067

LIVFMQ3 -0.007159  0.036564 -0.1957N 0 Bas7

DUMMY -0.020374  0.015009 -1357480 0.1819

AR(1) 0.612282 0.134705 4.545354 0 0000

R-squared 0571118 Mean dependent var 4.630182

Adjusted R-squared 0.530272 S D. dependent var 0028097

S E. of regression 0.019257  Akaike info cntenon -4.961634

Sum squared resig 0.015574  Schwarz critenion -4 764810

Log likelihood 121.5984  F-statistic 13.98228

Durbin-Watsan stat 1.764042  Prob(F-statistic) 0.000000
Inverted AR Roots 61

Date 08/03/Q0 Time 1210
Sample: 1993.02 1996 12
Included observations. 47
Q-statistic
prababilities
adjusted for 1
ARMA term(s)

GRAFICA # 15
Correlograma de la demanda deivada de maquiladora 111

Autocorrelation

Partial Correlation
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-0.167 1 8847
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0034 2.2739
0222 4.2108
-0.040 4.3571
0.315 10.026
-0.043 10.048
-0.035 10.074
0013 11.077
0006 11.964
0081 12.105
0170 15703
0004 15752
0078 15,821
0054 15.914
0.180 19037 0326
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0437
0.266
0.329
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Method: Least Squares

CUADRO # 16

Demandd derivada de rabaye: maquiladora [V
Dependent Variable: LIPOMQ4

Date: 08/03/00 Time: 12.14

Sample(adjusted}: 1993:02 199612

Inctuded observations: 47 after adjusting endpoints
Convergence achieved alter 10 iterabions

Variable Coefficcent  Std Error t-Statistic Prob.

C 4760949 0680362 6997668  0.0000

LiwaC4 -0.000323 0057948 -0 005571 0.9956

LIVEMQ4 0.035890 0061163 0 586790 0.5605

DUMMY 0014837 0026613 {1 557498 Q.58

AR(1) 0.971890  0.039727 2446396  0.0000

R-squared 0934098 Mean dependent var 4.697691

Adjusted R-squared 0.927821 S D dependent var 0.089270

S.E. of regression 0.023983 Akaike info criterion -4.522633

Sum squared resid 0.024158 Schwarz critenan -4.325808

Log likelthood 111.2819  F-staustic 148.8267

Durbin-Watson stat 2.043588 Prob{F-statistic) 0.000000
Inverted AR Rools 97

Dale  08/03/00 Time 12°15

Sample. 1993-02 199612

Included observations: 47
Q-stauisiic

probabilites
adjusted for 1
ABRMA term(s)

GRAFICA # 16

Currelograma dde demanda denivada de maquiladora [V

Autocorrelation

Partial Carrelation AC PAC

Q-Stat  Prob
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0.1002 0.752
1.6581 0.436
16654 0.645
1.7100 0.789
2.3407 0.800
2.3986 0.880
24240 0.933
2.5728 0.958
3.4378 0944
3 4497 0.969
6.4130 0.844
6.4665 0.891
6.5007 0926
6 9378 0937
79136 0927
B8.7911 0922
10011 0.903
10.070 0930
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Method Least Squares

CUADRO

BIST

Demanda derivada de irabayo de maquiladora vV
Dependent Vanabie: LIPOMQ5

Date: 08/03/00 Time: 12:20
Sample(adjusted). 1993:03 1996:12
Included observations: 46 after adjusting endpomnts
Convergence achieved after 10 iterations

Variable Coelficient  Std. Error  t-Statistic . Prob.

C 3490228 0435137 8020992 00000

LIWSCS 0111032 0 045460 2.442437 001:M

LIVFMQ5 0.148981 0051323 2922334 00057

DUMMY 0044410 0024399 -1.820135 0.0762

AR(1) 0998343 0.162942 6126989  0.0000

AR(2) -0 278980 0137029 -2.035923  0.0484

R-squared 0.824920 Mean dependent var 4 683242

Adjusted R-squared 0.803035 S.D dependent var 0.059648

S.E. of regression 0.026472  Akake info criterion -4 304322

Sum squared resid 0.028031 Schwarz critenon -4 065803

Log likelihood 104.9994  F-statistic 37 69340

Durbin-Watson stat 1780117  Prob{F-statistic) 0 000000
Inverted AR Roots ~ .50-.171 _ 50+ 17i

GRAFICA # 17

Corrclograma de demanda de maquiladora S

Date: 08/03/00 Time' 12.22

Sample: 1993:03 1996°12

Included observations: 46
Q-statistic

probabilites
adjusted for 2
ARMA term(s)

Autocarrelathon

Parhal Correlation AC

PAC QO-Stat Prob
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Method: Least Squares

CUADRO

#1h

Demanda derivada de irabajo maquiladora Vi
Dependent Vanable. LIPOMQS

Date: 08/03/00 Time: 12:25

Sample{adjusted): 1993:02 1996 12

inciuded observations. 47 after adjusting endpoints
Convergence achieved after 11 iierations

Variable Coefficient  Std. Error  t-Statistic Prob.

C 3.399649  0.455380  7.465526 0.0000

LIW6CE 0.137282 0.044557  3.081025 0.0036

LIVFMQ6 0.160553  0.043776  3.667605 0.0007

DUMMY -0.030315  0.024994 -1.212912 0.2319

AR{1) 0.966690  0.052300 18.48373 0.0000

R-squared 0941908 Mean dependent var 4.688781

Adjusted R-squared 0.938375 S D. dependent var 0.091803

S.E. of regression 0023156 Akaike info criterion -4.592810

Sum squared resid 0022521 Schwarz cntenon -4 355986

Log likelihood 1129310 F-statistic 170.2463

Durbin-Watson stat 1 783765  Prob(F-statistic) 0.000000
Inverted AR Roots 97

probabilities
adjusted for 1
ABMA term(s)

GRAFICA

B1X

Correlograma de demanda de maquiladora V|
Date 08/03/00 Time 12:26
Sample: 1993:02 1596:12
Included observations. 47
Q-statslic

Autocorrelation

Partial Correlation AC

PAC (Q-Stat Prob
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Method Least Squares

CORMORD

CRAVE

Demanda de trabajo de magquiladora VIL
Dependent Variable. LIPOMQ7

Date. 08/03/00 Time: 12:29
Sample{adjusted) 1993:02 1996:12
Included observations: 47 alter adjusting endpoints
Convergence not achieved after 500 iterations

Variable Coefficient  Std. Error  t-Statistic Prob

C 2561.340 12396319 0.000207 09998

LIw7C7 0038854 0029778 -1.304806 01991

LIVFMQ7 0 009816 0.037787 0.259781 0 7963

DUMMY -0 001245 0023516 -0.052954 0.9580

AR(1) 0.999996  0.0198B38  50.40680  0.0000

R-squared 0.985964 Mean dependent var 4792118

Adjusted R-squared 0.984627 S.D. dependent var 0.171785

S E. ol regression 0.021299  Akaike info critenon -4.760018

Sum squared resid 0.019053 Schwarz crnitenon -4.563194

Log likelihood 116.8604 F-statistic 737 5772

Durbin-Watson stat 2.265339  Prob{F-siatisiic) 0.000000
Inverted AR Roots 1.00

Date. 08/03/00

GRAFICA

19

Correlograma de demanda de maquiladora VI

Time 12.30

Sample: 1993:02 1996:12
Included observations. 47
Q-statistic

probabilities
adjusted for 1
ARMA term(s)

Autocorrelation

Partial Correlation AC

PAC (Q-Stat Prob
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0057 26.014 0.074
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Method Least Squares

Date 08/03 00 Time 12:34
Sample(adjusted) 1993.02 1996:12
Included observations: 47 alter adjusting endpoints
Convergence not achieved after 500 iterations

CUADRO 5 20
Demanda dexnvada de tr ibajo de maquiiadura VI
Dependent Vanable LIPOMQS8

Variable Coefficient  Std. Error  {-Statistic . Prob.

C -2920.310 48409539  -6.03E-05 1.0000

LIwBC8 -0.056807 0026477 -2.145483  0.0377

LIVFMOS8 0038145 0032505 1173516 Q2472
DUMMY 0019793  0.015981 1 238551 02224 .

AR(1) 1.000002  0.029783  33.57647  0.0000

R-squared 0974435 Mean dependent var 4723618

Adjusted R-squared 0972001 S.D. dependent var 0.084446

S.E. of regression 0014130 Akake info critenon -5.580697

Sum squared resid 0.008386 Schwarz critenon -5.383872

Log likelihood 136.1464  F-statistic 400 2240

Durbin Watson stal 1.918581  Praob{F-statistic) 0.000000

Inveried AR Rools 1.00

_Estimated AR process is nonstationary

probabilities
adjusted for 1
ARMA term(s)

GRAFICA # 20
Correlograma de la demanda de maquiladora VI
Date 08/03/00 Time 12:35
Sample 1993:02 199612
included observations. 47
Q-statistic

Autocorrelation

Partial Correlation

AC

PAC (Q-Stat Prob
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Method Least Squares

Date 08/03/00 Time- 12 38
Sample(adjusted): 1993:02 1996 12
Inciuded observalions: 47 atter adjusting endpoints
Convergence not achieved alter 500 lerations

CUAURES = 27"
Demanda daivada de trabygo de magquiladora 1X
Dependent Varnable LIPO9

Variable Coefficient  Sid Error  {-Statistic - Prob

C 2530758 8041241 0000315 09998

LIW9C9 -0031153 0024514 -1270843 0.2108

LIVF9 0015338 0029231 0524705 086025
DUMMY 0031853 0015597  2.042281 0.0474 -

AR(1) 0.999996 0013897  71.95907  0.0000

R-squared 0.931794 Mean dependent var 4.792213

Adjusted R-squared 0991013 S D dependent var 0.147153

S E. of regression 0013950 Akaike info criterion -5 606336

Sum squared resid 0008174 Schwarz critenon -5 409511

Log likelihood 1367489 F-statstic 1269 066

Durbin-Watson stat 1.863512 Prob(F-slatistic) 0.000000

Inverted AR Roots 100

probabilities
adjusted for 1
ARMA term(s)

GRAFICA

#21

Correlograma de 1a demanda de maquiladora 9
Date 08/03/00 Time: 12 39
Sample: 1993:02 1996:12
Included observations: 47
Q-statistic

Autocorrelation

Partial Correlation AC

PAC (O-Stat Prob
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Method. Least Squares

Date: 08/03/00 Time: 12 46

Sample({adjusted) 1993:02 1996:12

CUADRO # 22
[Demanda derivada de rabajo de maquiladora X
Dependent Vanabie  LIPOMQ10

Included observahons: 47 after adjusting endpoints
Convergence achieved aiter 10 iterations

Variable Coelficient  Std. Error -Statistic Prob.
C 2.832254 1105050 2563010 0.0140
LIW10C10 -0.005135  0.116411  -0.044108 0 9650
LIVF10 0.382845  0.142447  2.687627 00103
ODUMMY 0.030839 0.051385 0.600155 05516
AR(1) 0.317799  0.168296 1.888329 0.0659
R-squared 0.522921 Mean dependent var 4.680627
Adjusted R-squared 0477485 S.D. dependent var 0 133397
S.E. of regression 0.096426 Akalke info criterion -1.739785
Sum squared resid 0.390518 Schwarz critenon -1.542961
Log likelthood 4588494  F-statistic 11.50894
Durbin-Walson stat 1898054  Prob(F-statistic) 0.000002
Inverted AR Roots .32

Date: 08/03/00
Sample: 1993:02 1996:12
Included observations: 47

Q-statislic

probabilities
adjusted tor 1
ABMA term(s)

Time; 12:47

GRAFICA # 22
Correlograma de la demanda de maguiladora X

Autocorrelation

Partial Correlation AC

PAC (Q-Stat Prob
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-0.115 47014 0945
0225 81008 0777
-0024 82099 0.830
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-0120 11.984 0745
0137 12605 0762
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CUADRO # 23

Demanda derivada de trabayo de maguiladora X1
Dependent Variable. LIPO11
Method. Least Squares
Date 08/03/00 Time. 1252
Sample(adjusted} 1993:03 1996:12
Included observations: 46 after adjusting endpoints
Convergence achieved after 44 iterations

Vanable Coefficient  Std. Error  t-Statistic Prob

C 3.054786  0.893164 3.420187 0.0015

LIW11C11 0.068774  0.038888 1.768503 0.0846

LIVF11 0.178560 0051346 3.477589 0.0012
DUMMY 0.019528  0.021260 0.918583 0.3638

AR(1) 0.532481 0.154040  3.456776 0.0013

AR(2) 0.488584 0 156955 3112885 00034

R-squared 0.974639 Mean dependent var 4774121

Adjusted R-squared 0971469 S.D. dependent var 0.122183

S_E of regression 0.020638 Akaike infa criterion -4.802245

Sum squared resid 0.017037 Schwarz criterion -4.563726

Log likelihood 116.4516  F-statistic 307.4424

Durbrin-Walson stat 2.124767  Prob{F-stalistic) 0.000000

Inverted AR Roots 1.01 - 48

_Estimated AR process 1s nonstationary

GRAFICA # 23Correlograma de la demanda de maquiladora X1
Date. 08/03/00 Time: 12 53
Sample: 1993:03 1996:12
Included observations: 46
Q-statistic
probabilifies
adjusted for 2
ARMA term(s)

Autocarrelation Partial Correlation AC PAC Q-Stat Prob
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Dependent Variable LIPO12
Method- Least Squares
Date. 08/03/00 Time 1259

Sample(adjusted) 1993.02 1996.12
Included observations™ 47 after adjusting endpaints
Convergence achieved alter 16 iterations

CAUDRO 24
Demanda Dernada de rabyyo de maquiladora X1

Variable Coefficient  Std. Error t-Statistic Prob.
C 5011237 1205543 0415683 0.6798
Lwi12C12 0 024064 0 030990 0 776488 04418
LIVFMQ12 0095129 0.034758  2.736882 (0091
DUMMY 0017168 0022718  0.755711 04540 .
AR(1) 0996287 0045913 2169965 00000
R-squared 0936870 Mean dependent var 4.608475
Adjusted R-squared 0930857 S D dependentvar 0081595
S.E. of regression 0021455 Akake info criterion -4 745393
Sum squared resid 0019334  Schwarz critenon -4 548569
Log likelihood 116.5167  F-statistic 155.8224
Durbin-Watson stat 1.487734  Prob{F-statistic) 0.000000
Inverted AR Roots ~ _ 1.00

GRAFICA

B 24

Correlograma de la demanda de maquiladora Xil

Date: 08/03/00 Time' 1300
Sample: 1983.02 1996-12
Included observations 47
Q-statistic
probabilites
adyusted for 1
ABMA term(s)

Autocorrelation Partial Correlation AC

PAC (-Stat Prob

e s

0.227
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20 0064
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0.089 56263 0.344
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0033 7.7810 0.352
0.038 7.7936 0454
0095 82387 0510
0.082 10.390 0407
0031 10.418 0493
0054 11.480 0.488
-0.003 11602 0560
0071 11.713 0.629
0132 12134 0669
0305 17 766 0338
0024 21517 0204
0061 21777 0.242
0068 22125 0278
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ANEXO
REPORTE DE RESULTADOS DE LOS PROCEDIMIENTOS APLICADOS
l. PRUEBAS DE HIPOTESIS

En los modelos estimados se consideraron las siguientes pruebas de hipotess
1. ARCH

Ho: B,=B,=B,..=p,= 0 12 grados de libertad= # de rezagos

.2 2 .
no rechazo ho si,x" calculada <,x” critica

rechazo ho iy~ calculada > 3~ critica

En los casos que aparece cl cfecto Arch la informacion no sufrio modificaciones, por tanto
los resultados deben de considerarse con precaucion.

2. Autocorrelacion:

Ademas del Durbin-Watson {(dw} s¢ uso la prueba LM la cual nos permite identificar una
correlacion de orden mayor que 1

LM
Ho: p1=pp=p3.=pp=0  P*F = ¢°

LP1EMEP3-Sep X
Ha: 20

.2 2
no rechazo ho si_y™ caleulada <7~ critica
rechazo ho  six” calculada > ¥~ critica

Considerando los criterios de p-value, se definio:

rechazo ho si p-value < o
no rechazo ho si p-value > ¢  cong =0.05= 5%

La prueba de normalidad de Jarque-Bera se omitio debido a que necesita un gran numero de
observaciones (mas de 300) para que sus resultados scan consistentes, de csta mancra los resultados
de los paquetes econometricos s¢ deben tomar con bastante cuidado va que por lo regular indicara la
existencia de normalidad en el comportanuento de las vartables, s1 ¢s que no s¢ cumple con un
numero de obscrvaciones relevantes®.

VIR G MADDALA, INTRODUCCION A LA T CONOMI TRIAZ T DICION PRIENTICE HALLMI XICGL 1996,
PAL 288.
" e acuerde con los estudios presentados por Clara Martha Adahid de Ta Uninersadad Autonoma Metropolitana--
Xochimilea y Carlos Uraia del Colegio de Mevico, en el VI Cologun Nacional de Feonomia Matemarica s
Feonometria, UNAM, Facultad de beonmma, del 6 4l 10 de Octubre de 1997



Enlos cuadros se reportan las regresiones finales. se reviso la autocorrelacion con los
estadisticos de dw Im y los correlogramas a fin de definir ¢l orden de las autocorrelaciones, si es que
s¢ presentaban.

Solo en los casos que na existio autocorrelacion se presenta el dw. los demas presentan los
ordenes del ar(p) empleado donde p = orden de autocorrelacion.

1. PROGRAMA DE COMPUTO.

El programa empleado fue ¢l EVIEWS version 3.0, 1997, Quantitative Micro Software,
Irvine. California.

i11. FUENTES DE INFORMACION.

La informacion empleada provienc de la coleccion de estadisticas econémicas del Instiruto
Nacional de Estadistica Geografia e Informatica (INEGI). correspondiente a los titulos de :
Construccion, maquiladora de exportacion, actividad industrial y actividad manufacturera, varios
NUIMEToS.

IV. GENERACION DE INDICES

Previo a la estimacion de los modelos de regresion. se cstimaron los logaritmos de 1os indices
basicos de productividad laboral y remuneraciones reales promedio por persona ocupada. tenicndo
como referencia comun 1993=100.

En el caso de la actividad industrial y manufacturera, la informuacion se presenta
directamente como indices. solo se realizo la division de:

productividad laboral = (indice de volumen * indice de personal ocupado) * 100

En el caso de la actividad maquiladora de exportacion. para obtener los indices
correspondientes se aplico el siguiente procedimiento.

1. valor de produccién nominal = valor agregado + insumos importados

2. Generacion del indice del valor de produccion nominal, tomando como base la division de cada
uno de los valores mensuales entre ¢l valor del promedio mensual del periodo de Encro
Diciembre de 1993, multiphcando ¢l resultado por 134, generando de esta mancra la base de
1993 = 100,

3. Obtener ¢l indice del vator de produccion en termunos reales = (indice de valor de produccion
indice de precios al consumidor con base 1993=100)*100



4. Al resultado anterior se calcula la base de 1993=100 y nos proporciona ¢l indice de produccion
cn terminos reales como la variable instrumental o mas aproximdda (proxy) al indice de volumen
fisico.

5. Enel caso de las remuneraciones reales promedio por persona, se dividen las remuneraciones
totales entre ¢l personal ocupado y el resultado se divide entre el indice de precios al consunudor,
multiphcandose por 100. con la informacion obtemida se calcula ¢l indice base 1993= 100.

6. En cl caso de la construccion sc aplicaren los procedinuentos descritos a las variables
correspondientes.

CUADRO 1

FLASTICIDADES DE SUSTITUCION EN MANUFACTURA, MAQUILADORAS ¥ CONSTRUCCION TOTALE S’

PARAMETROS ¢ MANUFACTURA MAQUILADORAS CONSTRUCCION
PRUEBAS
No DE OBS. 46 48 a7
CONSTANTE, 52377229 4 6OR7777 4887401
T CALCULADA 15.701037 44473063 -4) 555752
BETA -.1115213 (.0674651 11676439
T CALCULADA --1.5030683 0296314 5 K6TR432
DUMMY -0.8467207 --1 6087843 02267846
T CALCULADA -1 881053 --1.0371083 0. 148696
| DUMMY*LWR 01801607 0 2873315 -0.0314136
T CALCULADA | 8629125 0 8504544 -0 09710375
AR (1) (9296783
TCALCULADA 16 339763
AR (2) (). 7358689
T CALCULADA 7.0521954
R cuadrada (0.742068 0 80347 0 778492
AUTOCORRE
LACION
Dw 1787927
H] TEROSCEIDASTI
CIDAD
ARCII (1) (EY(D) 057275/ 0.4533 0.57854 / 0.4309 0.86308 / 0.3579
ARCIHI(3) (FY(P) 099648 / 0.4046 083332704833 i 250600287

Ll -
Las nimeros enite parentests wndican los rezagos en meses, las letras Foandican el estadisuca B las p muestran la

magmiiud del p-value

-l



ELASTICIDADES DE SUSTITUCION | N MANUFACTURA POR DIVISIONE &

CUADRO 2

PARAML TROS /

MANUFACTURA |

MANUFACTURA I

MANUFACTURA I

PRUEBAS
No DI OBS. 48 47 47
CONSTANTI: 4.5519303 6 |R0449R 2642765
TCALCULADA 15.7642356 11363398 34518252
BLTA 00334176 -0 3350966 0461941
T CALCULADA 051615396 --2.6713462 26472151
DUMMY -=1.3795179 - 384429 --2 2080923
TCALCULADA --3.41093K9 -0.5261049 --2.0319807
DUMMY*LWR 02804482 0.0867434 04433718
TCALCULADA 31482213 0 532647 | 8472927
AR (1) 0 4053397 0 3984398
T CALCULADA 30213532 2 6980446
R cuadrada 0.6K8543 0.519243 0.409263
Dw .69
HETEROSCEDASTI
CIDAD

ARCH (1) (F)(P)

0.03007 / 08631

(1.36810 40 5472

0.50934 7 0 4792

ARCH (3 ) (F)/(P)

0 33836 7 D.6387

038377+ 0.7652

0.29246 / ().8306

PARAMETROS /| MANUFACTURA IV | MANUFACTURA V | MANUFACTURA VI
PRUEBAS
No DF OBS. 47 46 46
CONSTANTE 3 70813 3 735909 4.8611206
T CALCULADA 3.7464236 16660412 10.272542
BITA 01972189 0 2199498 0.0005835
T CALCULADA 1.3374595 --2 8994928 0.0056078
DUMMY 1 3046045 06831966 0 1168331
T CALCULADA 16410539 --1.5028871 0.1778056
DUMMY *LWR ~0.291252 0.1345883 --0.0306805
T CALCULADA -1 6699098 1.3699541 -0.2186308
AR (1) 0.543764 0.3490804
T CALCULADA 42799622 2 6500405
AR (2} (¢.4896159 0.5594904
T CALCULADA 316733293 4.2572884
R cuadrado 0.313068 0 752539 0.815722
HETEROSCEDASTI
CIDAD
ARCH (1) (F)y(P) 017154 06308 O nB16 03622 0.03275 1 0 8572

ARCH (3 ) (F)/(P)

0.15196 109278

P 65390 /() 1927

0.04772 7 1) 9860

PARAMLETROS ¢
PRUL BAS

MANUFACTURA
pall

MANUFACTURA
VI

MANUFACTURA IX

! [ productos alimenticios bebidas vishaca, Hievules.prendas de sestir ¢ mdustng del cacro, UHindusina de 1y madera
y productas de madera, 1V papel productos de popelimprenta v editoriabes, Vosustinoas guimicas,derts ados del
petrolea proaducios de caucho v plastico, Vi productos de minerabkes ey metahicos, VITindustias metalicas hisicas, VI
productos metddicos, maguinaria v equipa, IX otras i ustris manufactureras



No DE OBS 46 46 17
CONSTANTE 5 5931565 3 8777444 S 6190678
TCALCULADA 7.8071942 10 105644 ®T251312
13t TA - [ 210844 -4 2473469 ) 2325292
TCALCULADA -0.817358) -1 9042764 -1 8910781
DUMMY --0.8945949 —1.19606%3 -3 5244313
TCALCULADA --1.0225863 —1 4986966 --3 5349623
NDUMMY *LWR 0. 1968718 0.2583337 07816627
TCALCULADA 1.049566 1.5042514 3 5309963
AR (1) 0434411 039724465 -0 197528
TCALCULADA 3.0914522 26125893 -3 915387
AR () 0.5108503 0.3613515
TCALCULADA 36619315 24100832
R cuadrado 0890517 0 68672 0.265605
i TLROSCE
DASTICIDAD
ARCH ( 1) (FY{(P) 0.00849/0.9270 00334570 8557 000156 /09686
ARCH (3) (1) (P) 166115, 0 1912 1.475326 10 2362 036508706412

CUADRO 3

ELASTICIDADES DE SUSTITUCION EN MAQUILADORAS POR GRUPOS®

PARAMI-TROS / MAQUILADORAT | MAQUILADORA I | MAQUILADORA LI
PRULBAS

No DE OBS 47 48 47

CONSTANTI 0.7590958 2 940842 38572919

T CALCULADA 0.8481546 3 YRS 3 7899735

BETA D.K732729 0 4286667 0 2465258
TCALCULADA 4.5088533 2.2131581 | 0945419
DUMMY --2.3315777 -0 2052236 0.500%086

T CALCULADA --1.9630259 01275658 03601412
DUMMY *LWR 04563812 -0 0208046 0 1743587

T CALCULADA 1 .80B05S -0.0591213 0.5744445

AR (1) 0.5846187 0 3965679

T CALCULADA 4.3393868 2 7867581

R cuadrado (.828396 ) 720738 0694507
HETEROSCEDASTIC

DAD

ARCH (1} (F)(P) 6325757 0.015 002527 0834 055101 04618
ARCH (3} (F)y(P) 0.766 ' 0.5199 022802 0.8764 0.514{9/0.6748

*seleccion, preparacion, cmpague y enlatado de slimentos U ensambic de prendas de vestir y otros productos woxirles,
I fabricacion de calzado ¢ industria del cuero, [V ensamble de muehles. sus accesonos v atros praductos de madera s
metal, ¥ productos qllllnl-L‘US‘ V1 construceion, reconstruccion v en<nmble de cguipa de fransporte, Vil cosamble v
reparacton de hermamienta, eguipo y sus partes, VI ensamble de maquinana.cquipo,aparatos v armiculos elecinicos, 1X
materiales y accesorios electricos y electronivon,

X cusamble de jusietes v articulos deportivos, X1 atras indusinias manufactureras, X servicios

1020133288
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PARAMETROS

MAQUILADORA [V

MAQUILADORA V

MAQUILADORA VI

PRUI BAS

No DL OBS. Tl 18 30
CONSTANTE 2.2792857 3 0074036 3.2426426
TCALCULADA 09990868 2 1868037 3.031472%

| BETA 05553117 -0.0397569 0 3416873
TCALCULADA |.11K846 -{).0806274 1 46394357
DUMMY 0.47K9345 -0 5808005 1295017

T CALCULADA 0.1669305 0 2110342 06071937
DUMMY *LWR 01507379 0 076691 _0.322K8R)

T CALCULADA 02425898 0 1293528 —0.6991949
AR( 4 ) 0 4461792

T CALCULADA 229870402
AR( 8 ) 0 4857438
TCALCULADA 31176240

R cuadrado 0.362536 0487142 0 634409
HETERQSCEDASTIC

IDAD

ARCH ( 1) (F)/(P) 0.92293 /03418 553731 /00230 016016 /0 6913
ARCH (3 ) (F)/(P) 0.03530/ 0.991 0 59686 / 0 6207 0 20443 / 0.8926
PARAMETROS / MAQUILADORA MAQUILADORA | MAQUILADORA IX
PRUEBAS vl Vil

No DI’ OBS. a8 47 47
CONSTANTE 4 2447198 4 6908951 59960639

T CALCULADA 41447564 3.336435 38528125
BETA 0.1454607 0.0716068 .0 2225929
TCALCULADA 0.6417883 0.2338746 0 6520914
DUMMY 08833461 04246189 1 7039426

T CALCULADA —0.6508305 0231596 0 RO47682
DUMMY*LWR 0.1325632 0 16578Y 03019704
TCALCULADA (34734975 -0.4177492 0 6550892

AR (1) 0 5349297 0.3818355
TCALCULADA 4 2026595 2 7076302

R cuadrada 0595956 0 K47918 0 744382
HETEROSCEDASTIC

NAD

ARCH (1 } (F)(P) 001474 1 09039 057049 /04541 0.356974 / 0.4544
ARCH ( 3 ) (E)/(P) 0.01215 - 0.9981 035542 7 0.7855 0.87544 1 0.4619
PARAMETROS / MAQUILADORA X | MAQUILADORA X1 | MAQUILADORA X101
PRUEBAS

No DE OBS. 45 48 48
CONSTANTE 17581577 = 3R3TRIA 34707465

T CALCULADA 51322971 < 3RG090 7 11 96002
BETA 0 24399043 -).53269257 -} 1480432
TCALCULADA | 5327669 1 TA04RI7 1 394858
DUMMY ) 4RE201Y 3 U3 LK0SKS _2 1188602
TCALCULADA 44564389 19361741 1.5R87665




DUMMY *LWR 0.0532254 06957331 04219358

T CALCULADA 0.2294292 | 7567598 L 4257441

R cuadrado 0.507999 0.801012 0 698535

HETEROSCEDASTIC

DAD

ARCH (1 ) (F) (P) 0.2668 / 0.8710 1.63756 0 2043

ARCH ( 3 ) (F} (P) 0.17752/ 0.9110 0.65802 / 0 5826
CUADRO 4

CAUSALIDAD DE GRANGER CONSIDERANDC UNO Y TRES REZAGOS EN MANUFACTURA,
MAQUILADORA Y CONSTRUCCION TOTALES®

PRUEBA MANUFACTURA | MAQUILADORA | CONSTRUCCION
GRANGER b P F P b P
Hol LPME NO LS 4011795 |0.0514 | 1048853 [03114 [0 125883 |0 7244
CAUSADA POR
LWR (1)
Ho2 LWR NO S 3443578 | 00701 | 4.636294 |0 0368 | 0.909972 |0 345
CAUSADA POR-
LPMEX (1)
Hol LPME NO LS 638898 | 0.0013 | 1.664379 |0 1909 | 1.773995 | D L68S
CAUSADA POR
LWR (3)
Ho2 LWR NO ES 2686967 |0.0601 | 2.147566 |0.1103 | 0.124593 |0.945
CAUSADA POR
LPME (3)
CUADRO $

CAUSALIDAD DL GRANGER CONSIDE RANDO UNO Y TRES REZAGOS EN MANUFACTURA POR

DIVISIONES
PRUEBA MANUFACTURA! | MANUFACTURA II | MANUFACTURA III
GRANGER ¥ P F P b P
Hal LPME NO S 1143443 00015 | 1045885 [0.0023  [4 921285 [0.0317
CAUSADA POR
LWR (1)
Ho? LWR NO LS 7X90R25 (00074  [0900215 (03479  [6092065 [00173
CAUSADA POR-
LPMEX (1)
Hol L.PML NO IS 1975953 00052 |3 936161 00153 | 2330534 |0 087
CAUSADA POR
LWR (3)

"LOS NUMEROS [ NTRE PARENTESIS INDIC AN LOS REZAGOS TN MESES




Ho? LWR NO ES 268399 00603 | 4434419 [0009 2655493 [0 0622
CAUSADA POR
LPME (3)

PRUI A MANUFACTURA IV | MANUFACTURA V | MANUEACTURA VI

GRANGER F P 3 P F P

Hol LPME NO ES 1641516 02068 |0.114824 |0.7363 | 0.02346 |0 &79
CAUSADA POR
LWR (1)

Ho2 LWR NOES 0.039438 |0 8435 1953396 (01692 [7043913 [0 011
CAUSANA POR-
LPME.X (1)

Hol LPME. NO ES 1 013778 | 03973 1 194926 |03247 |3 55877 |0023
CAUSADA POR
LWR (3)

12 LWR NO ES 0132284 09403 |3 582365 [0.0224 | 2877012 [0 04Ré
CAUSADA POR
LPME (3)

PRUEBA MANUFACTURA | MANUFACTURA VIII | MANUFACTURA [X

Vil

GRANGER F p F P F P

Hol LPME NO ES 1311682 [025K3 12226739 [0.1428 |4 594066 [00377
CAUSADA POR
LWR (1)

Ho? LWR NO ES 1308639 [0.0008 [2237741 [01418 [0.876871 [0.3542
CAUSADA POR-
LPMEX (1)

Hol LPME NO ES 2305932 (00932 |1 738647 |0 1754 |2 717229 [005K)
CAUSADA POR
LWR (3)

Ho2 LWR NOES 3951893 |001S1 | 1.422342 [02513 [ 3.126977 [0 0369
CAUSADA POR
LPME (3)

CUADRO 6

CAUSALIDAD DE GRANGER CONSIDERANDO UNO Y TRI S REZAGOS EN MAQUILADORAS POR GRUPOIS

PRULBA MAQUILADORA [ MAQUILADORA 11 | MAQUILADORA 11
¥ P F P 3 P

Hal LPMLE NO ES 0.196612 |0.6596  [3.431856 [0.0707 [3.51352 [0 067%
CAUSADA POR
LWR (1)

Ho? LWR NO ES 0.797846 03766 | 6831003 [0.0122  [2546707 [0 117"
CAUSADA POR-
LPMEX (1)




Ho! LPME NOT-S 2234379 100999  |7614717 [0 0004 | 2350152 |G OXTT
CAUSADA POR
LWR (3)
) LWR NO ES 3243269 00325 161084 02029 |3 143167 (00362
CAUSADA POR
LPML (3)
PRUEBA MAQUILADORA IV | MAQUILADURA ¥ | MAQUILADORA VI
GRANGER F P F P r P
Hol LPME NO [:§ 0031277 [0.8604 [4.669393 [00362 |2 174381 |0.1474
CAUSADA POR
LWR (1}
Ho? LWR NO IS 0149087 [0.7013 | 0.110726 |0 7409 |1 774288 |0 189~
CAUSADA POR-
LPMEX (1)
Hal LPML NO ES 3544570 |0.0234 | 1.858972 |0.153 2205094 01033
CAUSADA POR
LWR (3)
Ho2 LWR NO LS 3285727 |0.031 0.28143 |0 838S | 1074721 |03713
CAUSADA POR
LPME (3)
PRULBA MAQUILADORA VII| MAQUILADORA | MAQUILADORA IX
Vil
GRANGER ¥ P F P F p
Hol LPMI NO 1§ 0281465 |0 5984 [0.065552 |0.7991 |0 156589 |0.6942
CAUSADA POR
LWR (1)
Ha2 LWR NO ES 2071725 [01571  [2.93a44 [0.0937  [3551236 |0 0661
CAUSADA POR-
LPMEX (1)
Hal LPME. NO S 2028135 |0.1263 | 0.740826 |0.5343 |0 90838S | 0446
CAUSADA POR
LWR (3)
Ho2 LWR NO kS 1454605 | 02422 |0527981 |0 6658 |1 334056 |G.2714
CAUSADA POR
LPME (3}
PRUEBA MAQUILADORA X | MAQUILADORA X1 | MAQUILADORA X[i
GRANGLR b P F p F P
ol LPMI NO LS 7643064 00083 | 0011636 |09136 |21 2029 Jao
CAUSADA POR
LWR (1}
Ho LWR NOES 1773961 |0 1898 | 4385017 |0 0378 | S 366611 |0 024
CAUSADA POR-
LPMEX (1)




Hal

LPME NO LS

I 364358 102139 1 001403 | 04027 3642296 00027
CAUSADA POR
LWR (3)
Ho2 LWR NO ES 09051 {0423y [2319852 [oowe7 [ 2452288 (007K
CAUSADA POR

LPML (3)




ANEXO 2

FUNCIONES DE DEMANDA DERIVADA DE TRABAJO PARA
MAQUILADORA Y S5US RAMAS, CONSTRUCCION, MANUFACTURA Y SUS
RAMAS (1993:01 A 1996:12)




Dependent Vanable LIPOMNI

Method Least Squares

Dale 07 2800 Time 13 D1

CLADRO =1

Deminds Mens ada de wabgiuenla Rama @

Sampie{adjusted) 199303 199612
Included observations: 46 aher adjusiing endpomnts

Alimentos. bebidas ¥ Labaco

Convergence ach eved after 1§ lleranions
Vanabie Coethcient Std Errpr t-Stabst ¢ Prob
C 4236032 0119764 35 36976 0 0000
LISALNOR -0 008018 0010810 0741677 0 4626
LIVEMNT 0.071432 0 025703 2779164 0 0083
DUMMY 0015381 oe1052 1391701 01717
AR{1) + 321805 0132734 9.958330 0 QD00
AR(2} -0 519470 0 129491 4011628 0 0003
R squared 0893507  Mean depervdent var 4577186
Adjusted R-squared 0880196 S D dependent var 0031236
S.E of regression 0.010812  Akake info criterion -6 095249
Sum squared resid 0004878  Schwarz criterion 5 856731
Log tikelihood 146 1907 F-stanstc 67 12260
Durben-Walson stat 2 124498  Prob{F -stausiic) 0 000000
nverted AR Roots 66 - 29 B6+ 2%
GRAFICA & |
Cowrelagrama de la rama # |
Date: 07/28/00 Time: 13:38
Sample: 1993:.03 1996:12
Included observations: 46
Q-statistic
probabilities
adjusted for 2
ARMA term(s)
Autocorrelation Partial Carrelation AC PAC Q-Stat Prob
S Sl 1 -0.065 -0.065 0.2066
N e 2 -0.048 -0.053 0.3246
g0 N 3 0.049 0.042 0.4473 0.504
0 | |* | 4 0128 0.133 1.3128 0519
> i 1. 5 -0.090 -0.063 1.7458 0627
| [ S ! 6 -0.169 -0.176 3.3272 0505
o I 10 7 -0.024 -0.071 3.36801 0.645
: |_. | | | 8 -0.032 -0.061 34185 0755
| | N 9 0.226 0275 64667 0486
|, | | ] 10 -0.242 -0.188 10.048 0.262
oL F ] 11 0.145 0.145 11379 0251
A [l 12 0.471 0.489 25803 0004
1 o 13 0.033 0037 25876 0007
1 s | 14 0150 -0.112 27423 0007
S T 15 -0.067 -0.197 27 739 0010
[ e ] 16 0.099 -0 097 28463 0012
A | 17 -0174 -0 045 30764 0009
b o« | 18 -0.094 -0.029 31458 0.012
T o I 19 -0.200 -0.090 34 730 0007
" . 20_0.071 -0.021 35153 0009




U ADRO - ?

Demanda dent ada de traba o de fa ram

Texules Prenda. de vestir ¢ Indusina del  uerw

Dependent Var able LIPOMNZ
Method Leasl Squares
Date 07/28/00 Tme 1320
Sample{adjusted; 1599303 1996 12

Convergence achueved after 9 teral ons

included observations 45 after adjust ng endpomis

Var able Costhaant Std Error t-Stat stic Prob
C 4451454 0 066833 66 60594 0 0000
LISALNOR -0 014165 0005417 2614791 00128
LIVF MNZ 0005271 0012963 0 406583 0 6865
DUMMY D 042389 0 007921 5351419 00000
AR 1) 1 530629 0131188 11 66748 0 0000
AR(Z) -0 569414 0 126430 -4 501649 0 0001
R squared 0 987956 Mean dependent var 4511216
Adjusted R-squared 0 986451 S D dependent var 0 066331
SE of regression 0007721 Aka ke info cr tenon -6 768613
Sum squared resia 0.002385 Schwarz critenon 6 530094
Log el hood 161 6761 F stanstc 656 2380
Durten Watson slaj 2 250017 Ptobi F-statisi c) 0 000000
Inveried AR Roots _ 89 _ 64
GRAFICA £
Comelograma de la mgges on de larama s}
Date: 07/28/00 Time; 13.45
Sampie: 1993:03 1996:12
Included observations. 46
Q-statistic
probabilities
adjusted for 2
ARMA term(s)
Autocorrelation Partial Correlation AC PAC Q-Stat Prob
o Cld 1 0.169 -0.169 1 3960
o N 2 0.191 0167 3.2201
l | A 3 0.047 0.107 33312 0.068
P A 4 0109 0.107 39596 0.138
1T R 5-0.141 0.147 50317 0169
b Voo 6 0099 0.012 55780 0233
1 q. 7 -0.004 0052 55789 0.349
P } 8 0161 0.185 7.0888 0.313
= | L] | 9§ -0.246 -0.220 10710 0.152
o a1 10 0.164 0.004 12364 0.136
| g4 11 -0.046 0.047 12.499 0.187
] | N 12 -0.053 -0.050 12678 0.242
T L 13 -0.123 0.118 13693 0.250
| 1. 14 -0.049 -0.179 13861 0.310
T o T 15 -0.150 0102 15457 0280
L b 16 -0.033 0001 15568 0340
| o 17 0.021 0161 15601 0.409
Lo O 18 0.047 0020 15.777 0.469
‘l | N 19 -.0096 0.101 16.532 0.486
T S| | _20-0.074 0.157_16.998_0 523




Dependent Variable LIPOMN3
Method Least Squares

Date: 07/28/00 Time 1354
Sample{adjusted}. 1993 03 1996:12

Included cbservations 46 alter adjusting endpoints

L apDRO -
[ ninds De ~ads d

indus na dr a mad 11 prosductos de La madas

Cornvergence achieved alter 12 werations

ELFN A ama -

i

Variable Coefficent  Std Error  t-Stafishic Prob.

C 4514566  0.071201 63 40624  0.0000
LISALNOR -0037685 0014206 -2.652749 0.0114
LIVFMN3 0003370 0015038 -0.224107  0.8238
DUMMY 0074819 0014258 5247616  0.0000

AR(1) 1.309362 0.140698 9.306165  0.0000

AR{2) -0 445020 0140456 -3.168393 0.0029
R-squared 0 956980 Mean dependent var 4 545207
Adjusted R-squared 0951603 S.D dependent var 0.063930
S E. of regression 0 014064  Akalke info criterion -5.569249
Sum squared resid 0007912 Schwarz critenon -5.330730
Log likelihood 134 0927  F-statistic 177.9614
Durbin-Watson stat 2.152880 Prob{F-stalistic) 0.000000

Inverted AR Roots

65 13 _ 6

5+ 13i

Date: 07/28/00 Time 1357
Sample: 1993:03 1996.12
Included observations 46

Q-statistic
prababilities
adjusted for 2
ARMA term(s)

GRAFILA =3
Come ograma de larama n }

Autocorrelation

Parmal Correlation

AC

PAC Q-Stat Prob

S

—

I

|
o
S
S .
o
bl

b
.
b
P

1-0.105
2 0.136
3 0006
4 -0.130
5 0048
6 -0 075
7 0.030
8 0062
9 -0.029
10 -0 022
11 0032
12 0335
13 -0.014
14 0.035
15 -0 202
16 0254
17 -0 065
18 0072
19 -0.026
20 0026

0.105 05363

0.126 1.4613

0032 14631 0226
-0 148 2.3505 0.309
0.018 24744 0.480
-0.032 2.7853 0594
0.015 28363 0.725
-0066 3.0591 0.801
-0.038 3.1097 0.875
-0027 31407 0925
0050 3.2074 0856
(349 10479 0.400
0.043 10.492 0487
-0.089 10577 0.565
0258 13.470 0.412
-0285 18204 0.198
0110 18528 0236
0041 18841 0.272
-0009 18994 0329

-0023_19050_0 389




Dependent Variable: LIPOMN4
Method: Least Squares
Date" 07/28/00 Twme: 14.04

Sample(adjusted) 1993:03 1996 12

Included observations 43

L ADROY= 4
Demandas dons ada de tratr2 o de laganas 3
Papel Prouucios de papel imprentd v edintudces

Excluded observations: 3 after adjusting endpoints
Convergence achieved after 11 iterations

Prob.

Variable Coeflicient  Std Error I-Statistic
C 4480076 0077840  57.29764 0.0000
LISALNQR -0.010219  0.009424 -1.084367  0.2852
LIVFMN4 0.004497 0.016729  0.268836 0.7895
DUMMY 0.102053 0.016146  6.320558  0.0000
AR(1) 1.090280 0166803 6.536330  0.0000
AR(2) -0227199 0158667 -1.431927 0.1606
R-squared 0.984806 Mean dependent var 4541811
Adjusted R-squared 0982753 S5.D. dependent var 0.053204
S.E. of regression 0 006987 Akaike info criterion -6.960727
Sum squared resid 0001806 Schwarz critenon -6 714979
Log likelihood 155 6556  F-statistic 479.6489
Durbin-Watson stat 2125791  Prob(F-statistic) 0 000000
Inverted AR Roots 81 _ 28
GRAFICA 24
{ nrelograma de s Liuacwon de larama = 4
Date: 07/28/00 Time: 14:07
Sample: 1993:03 1996:12
Included cobservabons. 43
Q-slatistic
probabilities
adjusted lor 2
ARBMA term(s)
Autocorrelation  Parial Correlation AC PAC Q-Stat Prob
. ] [. ] 1 -0.052 -0052 01245
“ B 2 0128 0126 08974
A | i | 3-0008 0005 09004 0343
- | 1. 1 4 -0.057 -0.075 1.0625 (588
*| | °| [ 5-0.154 -0.164 2.2712 0.518
| | “ | 6 -0.290 -0.304 6.6697 0.154
o | [ | 7 0042 0043 67666 0239
"l | i | 8 -0274 -0225 10905 Q.0
S A ] 9 0247 0226 14388 0.045
[. ] | [ 10 -0.049 -0047 14527 0069
| I | ! 11 0.016 -0133 14543 0104
I [ 12 0.119 0033 15429 0.117
[ I 13 0107 0.097 16163 0.135
[ | | | 14 0.053 -0.010 16352 0.176
| | [+ 15 -0.005 0139 16354 0.231
| i ] 16 0026 -0188 16 403 0.289
gy | [ | 17 -0123 -0.025 17 528 0.288
i | N | 18 0004 0023 17529 02352
“ | N 19 -0093 -0038 18234 (.374
I | !

0031_19 124 0384

20 -0103
it =




Ne dadr G

L ADRLY ~

aha W 1 oam

“ustan quim &t dervad de peorde produdtos de caucheos glasngo

Dependenl Vanable LIPOMNS
Meihod Least Squares
Date: 07/28/00 Time 1413

Sample{adjusted) 199303 1996 12
Included observatons: 46 after adjusting endpoints
Convergence achieved after 10 derations

20 Q084

Variable Coetficient  Std Error  |-Statistic Prob.
C 4515421 0059700 7563578 0 0000
LISALNOR -0013213 0004273 -3091909 0 0036
LIVEMNS -0.000373 0012139 -0030730 09756
DUMMY 0024543 0005187 4731812 0 0000
AR(1) 1542730 0118274 13 04373 0.0000
AR(2) -0.583414 0.115412 -5 055039 0.0000
R-squared 0990261 Mean dependent var 4 547856
Adjusted R-squared 09889044 S D dependent var 0 045651
S E. of regression 0004778 Akaike info critenon -7 728334
Sum squared resid 0000913 Schwarz critenon -7 489815
Log likehhood 183.7517 F-stalistic 813.4493
Durbin-Watson stat 2.201166  Prob(F-statistic) 0.000000
Inverted AR Roots .88 _ 66
GARTICA = ~
Come eqgamade 2 rama s
Date 07 28/00 Time' 14 16
Sample’ 1993:03 1996:12
Included observations: 46
Q-statistic
probabiltties
adjusted for 2
ABMA term(s)
Autccorrelation  Partial Correlation AC  PAC O-Stat Prab
‘| [ T, | 1 0108 0108 05675
] R 2 0114 0104 12193
[. ] | | 3 0004 0026 12200 0269
| oo 4 0151 0145 24124 0.299
[ | I 5 0201 0238 45905 0.204
T | | 6 -0142 -0133 57001 0.223
| | [ 7 0048 -0.036 58281 0323
) | ‘| | 8 -0.089 -0.113 63991 0.380
‘| | 1. 9 -0058 -0169 66011 0472
| | [ 10 -0025 -0 035 66408 0576
| | ° 11 0196 -0143 90536 0432
| | | | 12 -0 065 -0097 93284 (Q5M
~l | =t 13 0262 0200 13933 0.237
| { | | 14 -0192 -0267 16468 0.171
| | * 15 0047 D068 16625 0217
| | I 16 -0048 D112 16804 0267
[ | | | 17 0038 0043 16912 0 324
| | | | 18 0168 0018 19124 0262
[ | | | 19 0030 -0029 19198 0217
| AR

0020 19.799 0344




LADR Yr o

Dernanda dens #da de trabqjo de lerama = 6

Dependent Variable. LIPOMNG
Method: L.east Squares

Date: §7/28/00 Time 14:57
Sample(adjusted). 1993:03 1996.12

Producios de m ners es no metal ¢

Included observations: 46 after adjusting endpoints
Convergence achieved after 15 iterations

Variable Coefticient  Std. Error  1-Stalistic Prob.

C 4321764 (0132498 3261759 0.0000
LISALNOR 0000176  0.000185 0.946944 0 3494
LIVFMNG 0005997 0020795  0.288403 0.7745
DUMMY 0055626 0014927 3726525 0.0006

AR(1) 1.396107  0.139969 9974399 0.0000
AR(2) -0 420662 Q137777 -3.053203 0.0040
R-squared 0993768 Mean dependent var 4.471690
Adjusted R-squared 0.992988 S D. dependent var 0.106334
S.E. of regression 0 008904  Akake into critenon -6.483552
Sum squared resid 0.003171  Schwarz critenon -6.245033
Log likelihood 1551217  F-statistic 1275.597
Durbin-Watson stat 2.234343  Prob(F-statistic) 0 000000
Irverted AR Roots 96 - 44
GRAFICA = 6
Correiojgama de larama ¥ &
Date  07/28/00 Time. 1500
Sample’ 1993:03 199612
Included observations. 46
Q-statistrc
probabitiities
adjusted for 2
ARMA term(s)
Autocorrelation Partial Correlation AC PAC Q-Stat Prob
| | S 1-0122 -0122 07269
1| i 2 0134 0121 16269
A N 3 0136 0170 25803 0.108
“ | A 4 0137 0166 3.5680 0 168
I I©. 1 5 0.091 0100 40159 0.260
N ‘ | 6 -0066 -0.110 4.2539 0373
B | | 7 0.106 0008 48923 0429
| | 1. 8 -0126 -0157 58137 0444
I | | 9 0.091 0039 63079 0504
. | | 10 -0.247 -0.226 10057 0261
| | | | 11 -0 007 -0 054 10060 0346
| | ‘| | 12 -0195 -0 186 12537 0.251
| | | | 13 -0.077 -0.036 12929 0298
| | | | 14 -0.185 -0.152 15279 0227
1 1.1 15 -0 160 -0072 17.101 0195
R = ] 16 0080 0117 17575 0227
" | (A 17 -0.140 0077 19060 0211
* | ° I 18 -0.105 -0.116 19925 0224
“ i - | 19 -0130 -0.10% 21 314 0213
[ N 20 0.138 0049 22928 0193




Dependent Variable: LIPOMN7

Method Least Squares

Date 07/28/00 Time 1516

Sample(adjusted)” 1993 03 1996 12

{ ADRLY

Demands Nes vadsde 2mgode aramy=?
Indss 4 metadicas bas cas

Included observations: 46 after adjusting endpoints
Convergence achieved after 11 iterations

Variable Coefficient  Std. Error  t-Stauslic Preb.
C 4258875 0105122 40 51356 0.0000
LISALNOR -0.006659 0.012722 -0 523441 0 6036
LIVFMN7 0.053300 0022362 2.383495 00220
DUMMY 0.030735 0009938 3.092780 0.0036
AR(1) 0973598 0156845 6.207410 0.0000
AR(2) -0.058986 0149332  -0.395001 0.6949
R-squared 0971312 Mean dependent var 4 545845
Adjusted R-squared 0.967726 S D dependent var 0040345
S.E of regression 0007248 Akaike info critenon -6.895059
Sum squared resid 0.002101  Schwarz criterion -6.656541
Log hkelihcod 164 5864  F-statistic 270 8618
Durbin-Watson stat 1.924025 Prob(F-statistic) 0.000000
Inverted AR Roots 9 _ .06
GARFICA 57
Comelograma de laecod won de larama £ 7
Date- 07/28/00 Time: 15:19
Sample: 1993:03 1996:12
Included observations: 46
Q-stalistic
probabilities
adjusled for 2
ARMA term(s)
Autocaorrelation Partial Correlation AC PAC Q Stat Prob
| | | | 1 0027 0027 00368
1. 1. | 2-0093 -0093 04662
[ | [*** ] 3 0363 0372 72237 0007
(- 1" 4 0104 0072 7.7964 0.020
> A 5 0089 0180 82267 0042
" 1. | 6 0147 0028 94167 0051
* | i | 7 -0109 -0178 10093 0.073
| | | | 8 0041 -0040 10192 0117
[ v‘| | 9 0069 0074 10474 0183
‘| | N 10 -0072 -0002 10791 0214
. ] | | i1 -0129 -0 154 11846 0.222
“ | = | 12 -0136 -0153 13049 0.221
| i | | 13 -0046 -0035 13188 0.281
" | | ] 14 -0.235 -0251 17002 0.150
* [ °l | 15 -0 186 -0 062 19.461 0109
| | I 16 0019 0069 19489 0147
A | [ 17 -0077 0150 19946 0174
| | l { 18 -0258 -0119 25203 0066
| f i [ 19 0004 0056 25204 0090
| | | | &_0 000 0028 25204 0119




Dependent Vanable. LIPOMNS
Method Least Squares
Date' 07/28/00 Time. 1522

Sample{adjusted): 1993.03 199612
Included observations: 46 after adjusting endpoints
Convergence achieved after 12 iterations

LADRO) - 3
Demanda der vadade o ama ¥ B
Pr wducios mecalicos magu ¢ ana v oquipe

Variable Coetficient  Std. Error 1-Statistic Prob.
C 4345247 0 070641 6151170  0.0000
LISALNOR 0 000374  0.000320 1171302 02484
LIVFMNS 0.026721 0.012625 2116505  0.0406
DUMMY 0.018494 0.007185 2574037 0.0139
AR(1) 1628280 0 113966 14.28743  0.0000
AR{2) -0663169 0109892 -6.029246 00000
R-squared 0990201 Mean dependent var 4.501974
Adjusted R-squared 0988977 S.D. dependent var 0 080129
S E of regression 0008413 Akaike info critenon -6.596991
Sum squared resid 0002831 Schwarz critenian -6.358472
Log likelihood 157.7308 F-statstc 808.4505
Durbin-Watson stat 2.441527  Prob{F-statistic} 0 000000
Inverted AR Roots ~ .81-02 _ 81+ 02
GRAFIK AR Y
{ orrelograma de la ccuscion de larama r 8
Dale. 07/28/00 Time: 15:26
Sample: 1993:03 199612
Included cbservations 46
Q-statistic
probabilities
adjusted for 2
ARMA term(s)
Autocorrelation  Partial Correlation AC  PAGC (-Stat Prob
[ [ | | 1 0221 -0221 24073
| | |* [ 2 0265 0227 59185
| | | | 3-0.087 0009 63084 0.012
| | A 4 0244 0.190 9.4502 0009
‘ | * | 5-0258 -0193 13024 0.005
i | A 6 0326 0.198 18896 0.001
T *. 7 -0079 0097 19248 0.002
i | | [ 8 -0.094 -0283 19765 0.003
| i 9 -0 201 0233 22181 0.002
i [. | 10 .138 0.062 23356 0.003
i I ] 11 -0.354 -0.211 31 280 0.000
" = 1 12 0242 0.202 35083 0000
I | | 13 -0170 -0.056 37 014 0000
! | "1 | 14 0017 -0098 37035 0.000
R Y | 15 -0354 -0 168 45980 0.000
[ *| | 16 0185 -0.087 48.493 0.000
| | . 17 -0 267 -0.041 53934 (000
| | A 18 0161 0062 55977 0.000
| | ! 19 0072 Q027 56403 0000
| | i 20 02 0151q564142000[l

{



Dependent Vanabte. LIPOMNS
Method. Least Squares
Date 072800 Time. 1530

Sample{adjusted) 1993.03 1996 12

LU ADRO

-9

e nanda de irabyude 2 rama & Y
(Rfay  Gua 1 4 ManJlaciureras

Included cbservations. 46 after adjusting endpaints
Convergence achieved after 11 iterations

Varnable Coefficient  Std Error  t-Statistic Prob.
C 4519422 0055187 8189288  0.0000
LISALNOR -0.023378 0008352 -2799103  0.0078
LIVFMN9 0.001129 0010525 0.107268  0.9151
DUMMY 0.035474 0016331 2.172151 0.0358
AR(1) 1390072 0137732 10.09256 0 0000
AR(2) -0 475014 0137022 -34B6690 (.0013
R-squared 0 946413 Mean dependent var 4.549518
Adjusted R-squared 0.839721 S D. dependent var 0.064003
S.E. of regression 0.015714  Akake info criterion -5.347434
Sum squared resid 0.009877  Schwarz criterion -5.108916
Log likelihood 128.9910 F-statistic 141.3068
Durbin-Waison stat 2161402  Prob(F-statistic) 0.000000
Inverted AR Roots .78 _ B1
GRAFICA =9
Correlipama de la ¢cuacon de larama £ 9
Dat=: 07/28/00 Time: 15 32
Sample: 1993:03 1996:12
Included absgrvatons. 46
Q-stanstic
probabiliies
adjusted for 2
ABRMA term(s)
Aulocorrelation Partial Carrelation AC  PAC Q-Stat Prob
‘} | | | 1 -0.086 -0.086 0 3654
| | | | 2 0032 0025 04182
[ ] | r 3 0029 0.034 0.4618 0497
A * 4 0130 0.136 13504 0.509
| [ | | 5 -0.079 -0.060 16892 0633
| i | i 6 -0007 -0.029 1.6920 0.792
. b 7 -0.201 -0.217 39760 0.553
| | | | 8 0057 0.012 41631 0655
o oo 9 0.111 0.160 4.8951 0.673
| I | | 10 -0 188 -0.158 7 0590 0.530
o r* 11 0.104 0131 7.7394 0561
| | "l 12 0.037 -0.078 7 8289 0.646
[ | | 13 0002 -0.038 7.8292 0.729
. ) i TP 14 .0.235 -0.249 11.628 0476
© [* 15 0191 0.172 14220 0359
1] f 16 -0084 0024 14.738 0396
T | | 17 -0.077 -0183 15.193 0438
) | I I 18 .0156 -0090 17114 0378
A | } 19 0069 0000 17500 0421
‘| | ~ . _20-0141 -0.192_19183_0 381

|



Dependent Vanable: LIPOMN

Method- Least Squares

Date  07/28/00 Time: 15:35
Sample{adjusted). 1993:03 1996 12
Included observations: 46 after adjusting endpoints
Convergence achieved aller 10 iterations

(LADRO= 1t
De  anda ger + ada de rabajo on Lo ndustna Man Licturera

Variable Coefficcent  Sitd Error t-Statistic Prob.

C 4429753 0066268 66.84650  0.0000
LISALNOR -0.007841 0005234 -1498224 (01419
LIVFMAN 0013230 0013908 0951266 03472

DUMMY 0.022380 0 006357 3.520406 0.0011
AR(1) 1.571352 0123213 12 75314 0.0000
AR(2) -0.612600 0119190  -5.139708  0.0000
R-squared 0983002 Mean dependent var 4 535160
Adjusted R-squared 0.987627 5.D dependent var 0 053559
S E. of regression 0.005958 Akaike info cnterion -7.287193
Sum squared resid 0.001420 Schwarz criterion -7.048674
Log likelihood 173.6054 F-staustic 719.3944
Durbin-Watson stat 2.195684  Prob(F-statistic) 0.000000
Inverted AR Rools .85 N 72
GRAHFIC A w10
Came oprama de 4 ecudcion de 2 indusir 4
Date 07/23/00 Time: 15:37
Sample 1993:03 1996:12
Included observations. 46
Q-statistic
probabilities
adjusted for 2
ARMA term(s}
Aulocarrelation  Parhial Correlation AC  PAC Q-Stat Prob
‘) | 1 1t 0111 -0.111 06005
¥ | [*. | 2 D136 0125 15219
A | " 3 0060 Q089 17070 0191

| | N | 4 -0048 -0052 1.8298 0.401

| U | 50029 -0.062 18754 0599

|* | I 6 0077 0079 21998 0.699

| | | | 7 0002 0.041 22002 0821

| | * | 8 0197 0.224 44640 0614
| | | 9 00B4 0022 48838 0674
| | | | 10 0142 0064 51269 0633
| | 11 -0 044 -0050 62484 0715
[ [** | 12 0286 0.298 11543 0317
| | A 13 -0109 -0050 12331 0339
| | ° | 14 0060 -0165 12578 0.400

” | "1 | 15 -0203 0296 15525 (276
| | | | 16 -0059 0075 15778 0327

~ [ : | 17 0210 -0107 19148 0207
| f ] 18 0047 0043 19322 0252
o | *) F 19 0091 -0060 20004 0274
*l ! 20 0085 0014 20612 0299




Dependent Variable LIPQC

Method- Least Squares

Date” 07/28/00 Time 16.40
Sampie(adjusted) 1993 02 1996.12
Included observations' 47 alter adjusting endpoinis
Convergence achieved after 11 ierations

CALDRO=I
De ma 03 Dee v ada oe trana o de 14 Indusr 3 de  onstruccion

Variable Coeflicient  Std. Error t-Statistic Prob.
C 3357834 0544399 6.167965 0.0000
LWRVTP -0193634 0135970 -1.424090 0.1618
LIVFC (241380 0087034 2.773394 0 0082
DUMMY 0017488 Q046223 0.378332 0.7071
AR(1) 0965396 0033530 28 79209 0.0000
R-squared 0981123 Mean dependent var 4.290603
Adjusted R-squared 0979325 S D dependent var 0.277368
S E ot regression 0039882 Akaike info critenon -3.505473
Sum squared resid 0 066806 Schwarz critenon -3.308649
Log likelihood 87 37862  F-statistic 545 7207
Durbin-Watson stat 2004500  Prob(F statistic) 0.000000
Inverted AR Roots 97
GRAEICA 7 1)
Conelogrema de aev acion de la [ndusng ée la Construceinn
Date: 07/28/00 Twme 16 43
Sample: 1993:02 1996:12
Included observations. 47
Q-statistic
probabilities
adjusted for 1
ARMA term(s)
Autocorrelation Partial Correlahon AC  PAC (Q-Stat Prob
A | [ 1 -0013 -0.013 0.0081
R ° 2 -0181 -0.182 1.6937 0.193
N | 3 0153 0153 29111 0233
| | | | 4 0.058 0.027 3.0943 0.377
g [ (. 5 -0.084 -0.031 3.4731 0.481
N I [ 6 0.067 0.063 3.7302 0589
1T il | 7 -0 060 -0.100 39394 (0.685
A | | | 8 -0054 -0.016 4 1115 0767
I | [ 9 -0.139 -0.192 5.2808 0.727
A | | ! 10 -0.077 -0.081 56510 0.774
sl | ] 11 -0.055 -0.096 5.8451 0.828
N A [ 12 G158 0184 74933 0758
| [ [ 13 0.054 0.090 7.6931 0809
T | | 14 -0 119 -0.056 86884 0.796
A 15 0137 0152 10042 0759
N | Y | 16 -0.014 -0 143 10.057 0.816
1. °l [ 17 -0122 -0.060 11.193 0797
| [ d| 18 0021 -0127 11227 (844
| [ [ | 19 0016 -0.045 11249 (0883
| [ i 20 -0194 -0.180 14461 0756

|




CUADRO # 12

NDemanda dernivada de irabajo de la indusing maquitadora
Dependent Vanable: LIPOMQT

Method Least Squares

Date 0803/00 Time 11 40

Sample(adjusted): 1993.02 1996.12

included observanons. 47 after adjusting endpoints
Convergence achieved aiter 10 rterations

Vanable Coellicient  Std. Error 1-Statistic Prob.

C 4037607 0675312 5978876 0 0000

LIWTCT -0017462  0.020823 -0.838628 0 4064

LIVFMQT 0.023743 0.024851 0.955433 0 3448
OUMMY 0.002560 0.011812 0.216735 0 8295

AR(1) 1 013451 0.012928 78 39002 0 0000
R-squared 0.994038 Mean dependent var 4 754387
Adjusted R-squared 0993470 S.D. dependent var 0.128957
S E. of regression 0.010421  Akaike info critenon -6 189686
Sum squared resid 0 004561  Schwarz cntenon -5.992862
Log Iikelhood 150 4576  F-statistic 1750.513
Durbin-Watson stat 1.505873  Prob{F-slatistic) 0.000000

Inverted AR Roots 1.01

Estimated AR process is nonstationary

GRAFICAH 12

Comrelograma de la demanda de maguiadora
Date 08 03/00 Time 11 44

Sampile 1993:02 1996 12
Included observations 47
Q statistic
probabihitrtes
adjusted for 1
ABRMA term(s)

Autocorrelahon Partial Correlation AC PAC (Q-Stat Prob

[* |* 0087 0.087 0.3825

" | -0.090 -0.098 07965 0.372
-0 061 -0.044 0.9907 0.609
-0.165 -0.167 2.4522 0.484
0.014 0035 24629 0.651
0079 0042 28178 0728
0067 0048 3.0733 0.800
-0176 -0210 4.9070 0671
-0076 -0020 52551 0.730
-0258 -0289 94022 0.401
0033 0014 94713 0488
0106 -0.0636 10.215 0.511
-0.003 -0040 10.215 0597
0054 0.022 10.420 0.659
-0076 -0065 10.835 0699
-0.103 0116 11629 0707
0083 0103 12156 0733
0152 0008 14000 0667
0016 -0038 14022 0728
o ° | 20_0113 0068 15105 0716
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Method- Least Squares

Date  08/03/00 Twme. 11 50

Sample(adjusted) 1993.02 1996 12

CUADRO # 13
Demanda dernivada de irabajo maquiladora |
Dependent Variable: LIPOMQ1

included observations' 47 after adjusting endpoints
Convergence achieved after 9 iterations

Vanable Coefficient  Std. Error t-Statistic Prob.
C -5 385026 1405859 -3 830416 0 0004
Liwi1C1 1132117 0198222 5711365 0.0000
LIVF1 1043102 0.156254  6.675687 0.0000
DUMMY 0165792 0083100 -1 995098 0.0525
AR{1) 0.711600 0.117359  6.063470 0.0000
R-squared 0 853397 Mean dependent var 4.382144
Adjusted R-squared 0839435 S.D dependent var 0.256354
S E. of regression 0102723 Akake info critenon -1.613280
Sum squared resid 0443182 Schwarz crntenon -1.416456
Log likelihood 42 91209  F-statistic 61.121B6
Durbin-Watson stat 1926557 Prob{F-statistic) Q.000000
lnverted AR Roots 71
GRAFICA #13
Correlograma de maguiladora |
Date 08/03/00 Time: 11 59
Sample 1993-02 1996 12
Included observations 47
Q-siatistic
probabilities
adjusted for 1
ARMA term(s)
Autocorrelation Partial Correlaton AC  PAC Q-Stat Prob
g g | | 1-0062 -0062 01928
| | 7| | 2 -0146 -0.150 12803 0.258
[ [*** | 3 0.340 0329 73165 0026
* | * | 4 -0.090 -0.093 7.7513 0.051
g ! | | 5 -0.146 -0.065 89211 0.063
[** [* 6 0271 0158 13045 0.023
! | | | 7 0019 0060 13.067 0.042
S I | 8 -0062 0.051 13.297 0.065
I [ | 9 0138 0004 14449 0.071
| | | | 10 -0.028 -0031 14,497 0.106
| | - 11 -0126 -0073 15517 0.114
- I’ 12 0134 0066 16.694 0117
| | | | 13 -0 155 -0.200 18.321 0106
“ | | | 14 -0 116 -0051 19265 0115
| i = 15 0066 0245 19574 D.144
| | : 16 -0 152 0106 21301 0127
| | | 17 -0038 -0017 21410 01863
C oo 18 0092 Q0B8 22086 0.181
T ] 19 -0 119 -0 040 23245 0 1B1
| | 20 -0044 -0 006 23.410_0.220

m’




Dependent Variable  LIPOMQ2
Method- Least Squares

Date  08/03/00 Time: 1204
Sample{adjusted) 1993.02 1996-12

CUADRO # 14
Demanda dernada de trabayo maquiladora 2

Included observations: 47 alter adjusting endpoints
Convergence achieved after 9 iterations

Variable Coefficient  Stad Error  t-Stalislic Prob.

C 3724523 0.889919 4185240 0.0001

Liw2C?2 0.023682 0034741 -0.681662  0.4992

LIVFMQ2 0015416 0036187 0426006 06723

DUMMY -0.042835 0.019034 -2.250391 0.0297

AR(1) 1.014958  0.010073  100.7603  0.0000

R-squared 0996722 Mean dependent var 4942716

Adjusted R-squared 0996409 S.D dependent var 0.284009

S.E of regression 0017018 Akake inio criterion -5.208750

Sum squared resid 0012164 Schwarz critenon -5.011926

Log likelihood 127 4056  F-slatistic 3192.248

Durbin-Watson stat 1591155  Prob(F-statistic) 0.000000
Inverted AR Roots 1 01

Estimated AR process is nonstationary

Date: 08/03/00 Time. 1205
Sample  1993:02 1996 12
Included observations 47
Q-statistic
probabillities
adjusted tor 1
ARMA term(s)

GRAFICA # 14
Correlograma de demanda de maquiladora 2

Autocorrelation Partial Correlation AC

PAC

Q-Stat  Prob
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1 0194
2 0063
3 0.00
4 -0 156
5-0211
6 -0.288
7 -0.198
8 -0.150
9 0166
10 -0.154
11 0102
12 0.145
13 -0.016
14 0012
15 -0 057
16 -0.047
17 0.077
18 0019
19 0162

20_0099

0.194
0.026
-0.017
-0.161
-0.162
-0.229
-0.121
-0133
0.184
-0 346
0.070
-0.057
-0121
-0.104
-0 083
0.141
-0.087
-0120
0190

0067 _

1.8881
20913 0.148
20914 0331
33846 0335
58388 0.212
10.490 0.062
12.749 0.047
14.079 0.050
15.751 0.046
17.220 0.045
17.892 0057
19.269 0.056
19286 0.082
19.297 0.114
19528 0146
19.688 0.184
20.138 0.214
20168 0.266
22322 0.218
23158 0230




