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Aerel Bedg AAleka slch
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oA7|ME £5AIF It ol S AR A AR HAH SHAe] &
58HTE Folo tal BAAY MHATERALE ol 83iA] At T
A Y o]l AIFATD AYAIGE 20061 0. 3309141 20091 0. 345714
Z7kslaTizl 201349 0. 33602 7haatelont, 2016W0lE thA] 0. 353552
S7Fhe BES Holu vk FRe] YA JiQoR & & Sl 2419 A
HEg Fol wgd 7pELSD 9 Afele AYAFE 20061 0. 306004
2008 0. 3142 g5 F 20153704 0.295 FEo2 A&HH 07 7hAhslg o),
2016990E AFAS AYAG] dsoR 8 0. 3042 F7tehe Bis U
W ok

=, 2012970 = AZAES AUAIFS 7S AUAISTE AL BEo
2 A3skA T 20133 e = 1 Az HolR| 1 Je BeS Q18 5= glom,
AA 0 Z AFLRE AUAFe 7HELE AUATY] Aol2 HoEe A
9 AR oz QI FE F Ao Fah= 20061 0. 024014 20161 0. 049

2 2Rk FA9S 39T & Yoy

Ir

D) AREEE &5 7He 7P AL AdoR AAFAY Aol wE EE RS Fa
F2F 250, ool B U AGAS, dUAS, AlE, olx L uFAE F
o 3k,

2) FABRELS AGa5 A - FHNHLEE TR AdelN Al A LA RE A3
@ Aoz, ANFA 2% A% 08T F Yk 2SS oJulgk

3) FEveke] AEEE 2t Skl A 7le YL OECD =71ed Had
u, I FFL uj$ B3e Holth, F, OECD Z71E2 A%, AYAGs dug =5
U Bo o, ARAST ZEHEASY Aole Adde® AA Jehta o
(z}8: OECD stat.).

T 2006 | 2007 | 2008 | 2009 | 2010 | 2011 | 2012 | 2013 | 2014
OECD AELE(A) 0.466|0.458|0.462 | 0.47 | 0.475|0.47410.475|0.475 | 0.457
oo Jt4e4~5(B) 0.317]0.305|0.309| 0.31 | 0.31 {0.312]0.311/0.311]0.336
A-B 0.156]0.1569]0.168 | 0.161 | 0.17 | 0.162]0.164 | 0.163 | 0.121
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WA (2f 2)elA] BHzo] APGAS 139 e 339 - 579 - 79 - 9%
o] vl &2 AEHH 0w FTEAR YL glom, 53] A 2545 ] &
I AEAZF wlEE B F JE p90/pl0- 20061 5. 574lell A 20161 8. 624
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1. 2MXE

2 A AP HI2AHNaSTaB) & o] &3ate] EA319th. NaSTaB&
A Aol 2008358 vid Akl Sl ARE AlFEe} =AM
AAE AL A= 1570 Aol AFshe 7hreh 7S o st stk
NaSTaBe] AL i Bl 522 7A€ Nﬂ T A ERRE e g vetet
1, o8 Ve R Hat dEe] 234 B A5 Al 2uE s =7t
A9 s kst A e 7&@*4%01] 71993he Aolth. 53,

NaSTaB& wid F9&aSA304 257t v 5958 8974 AR 33t

W, 2RAZYE 2RASQAE5ES

AFFZ A G ARG HA LA

slo] ZAbol| Hkdele w3 S gtowm A5TH 2ALY] HEAHS Alusta Q)

th. 4 webA NaSTaB= i%z}iﬂ o] 8T E A5AZY olF 2 Wl
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B3t
2 A7 BA gl fE E8o] it /| ZEARS (E DY 2ok B
E@ 717 Azt BARSY Bite 22530, Jlrre PRdne

& A2 42% 9k 58% = FaEC Atk oA el B T HlE
77} 20% 9F 80%©1™, WA} A= AUt BE S 81%0lth aBla 7Y
oA Gt e 7] e HEA R 1238 e e glen, &
HRRE e 95 7 B 679 o E YeRgth

l‘

4) 20159 AR e R dte 9ahd el A9, T 2AFY FRHEL 40.2% °ltH(9
A= AFed 2AF 71 2R E DA, d2AAEATY, 2017.12.).
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Agd At AmE AR 31

(E 1) E= 7|=8H2(2007~20151)

i ZERX 7 | EFER | AR |04zt
OF ) Zedas(eH) 43,615 2,253 1,885 0 43,474
() A (M) 43,615 53.30 14.56 18 100
UHF) d85E(1=23F) 43,611 0.34 0.47 0 1
URF) ugsE(1=82HE0l) 43,613 0.38 0.49 0 1
URF) 8E(1=0%}) 43,613 0.20 0.40 0 1
UHRF] SARRIR(1=4E2]) 43,615 0.42 0.49 0 1
() QB (1=FH?A) 43,615 0.81 0.39 0 1
OF ) FET(E) 43,615 1.23 0.78 0 5
OF ) EFAE= () 43,615 67 174 0 8,894
OF 7 SERRH(EH) 43,615 1,946 4,685 0 162,635
OF 7] RS- T|EFRHL () 43,379 | 16,529 | 31,728 0 1,442,851
OF 7 FAHSAH(RH) 41,989 1,608 4,925 0 239,000

FiAPT, ARALD, FEHL FEN R, AN RS (LS, A,
= o pre] AN B A8 $AE 9n

o2 1,967l FgAR 16, 529%HA <]

F2 % e BAda Qe A0R dekon], RAE 160804

= A Z2AF(NaSTaB) 1~92pd % #tg2] 71+

A5 &
o]-g-a} 7F?%-’FQ AFTO 2 Lol 058 A FE H83th 6 A5l
A BAS 9elME 4250|383 E (income transition matrix) = Eaf A2
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A Ahs (E 2 AAIH] Atk &5 10298 ol el ejahd 2007
~2015d Bt HHEA o7 AERQ] olFo] QIS FEo] 40.4% 2 UER
o, AFgko) =y} &lgko| o] &S 747} 30.1% 9 29. 5% & VERY o] EFE S

o

59. 6%°]tt. 8

[«

(E 2) 251029/ 0l (2007 ~2015)

(&9 %)

2007 ~ 20154 S|, | M8

129 [2=9 30420520/ [e2el 729 (s (oo [1022] 24 | 0 | =" | o=

129 [57.91|22.44/8.09[4.17|2.55|1.59 [ 1.21]0.91[0.70| 0.43 - | 57.9]42.1

2291 |22.70/40.46(19.31/8.58 | 3.564| 1.97 | 1.86 | 0.85[0.32| 0.40 | 100 | 22.7 | 40.5 | 36.8
32 | 7.67|19.0734.66|18.96| 8.88 | 4.83 | 2.65 | 1.34 | 1.05| 0.89 | 100 | 26.7 | 34.7 | 38.6
429 |4.37]7.93(17.7830.77|18.43|10.34|5.44 | 2.76 | 1.12| 1.07 | 100 | 30.1 | 30.8 | 39.2
529l |2.78|4.2719.33(17.54129.93/18.14/9.59 | 4.98 [ 2.28 | 1.15 | 100 | 33.9 | 29.9 | 36.1
62 [2.01/2.50|4.5419.75|18.43/29.17|18.45/9.27 | 4.35| 1.53 | 100 | 37.2 | 29.2 | 33.6
729 11.50|1.39|3.15|4.43(10.26|17.55|31.87/19.63| 7.69 | 2.62 | 100 | 38.3 | 31.9 | 29.8
829 |1.31|1.45]1.45|3.05|4.85|8.68 |17.04/35.23[20.92| 6.03 | 100 | 37.8 | 35.2 | 27.0
9&% 10.83|0.48(1.28|1.44|2.59|4.14|7.51|18.69/45.17|17.98| 100 | 36.9 | 45.2 | 18.0
10&2%1]0.60{0.63|0.76|0.85|1.34|1.80|3.11|5.62(16.59/68.70| 100 | 31.3 | 68.7 | -
Z7A {10.15/10.09| 10.1|10.0{10.13/9.84|9.87|9.89|9.98 | 9.93 | 100 | 29.5 | 40.4 | 30.1

A& NaSTaB 1~92rd %= #H&.

710 ALE5FQ] 18919 2890 £AQ 717k 11710l TLE 291l &
& S5 77} 57.91% 9} 40. 46% = JERE ¥HE, 7] A5 105919

70.07% %} 70.83% <Fo|*th

8) NaSTaBe| 7% thdzl F-o] Wiy} glof *moﬂ 2 A
9] (attrition blas) o2 A3l Aol A== AL 7
2 m I e HaFHe EAV) “‘L‘Jﬂﬂ Ao Aldr. o EBasid
(unbalanced panel) Z #5342 (balanced panel) & ©] &3+ A0 A= GAlsHA Vet
Wk
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REE QHEARO o) F] thel AviR, 4RV SEAAE QHE
A= 499159 920) S90I5Y GELL 0 ] epka ok 0, 22
2}

19.31%, 18.96% <1 Wb, 18919 2892 o8 &5 747} 22.70%,
19.07% F<co= Yeua ity &, AL5F
w99} dolaHAl IR R shdol 5 FEo] Aol Ed e Kot e
2 ¢ 2 Yehta 9lem, 9 Aa5F FAAE 2899 shielE 28] 3%
919l shdols & Hr} v A vehta svke AS g9 5 Stk
Tho & 2007~2015\d 71ZEE 2007 ~2009d, 2010~2012, 2013~2015\
o F 37he] PR hre] At &, FEA SHA a5olEAe] Fol
S AET, (O 3elA] BXo] AlZto] Aol we} L5olF/do] FslEn

grks AS 58 5 Utk
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12.5% % S7V5A2 Jehdal /lew, ek oled 8 32.1%—30. 1% —
28.4% 2 GrolAl= A Utk &g olFd FES 30.2%°M 28.1% = o
a yobxlont 29.2% & vA] SUkIA ARAH o R B e shaF o] Fd &E
°] 67.8%—69.9%—T1. 1% 2 Z715FA &S A& 4 itk

2007 ~2009'd, 2010~2012d, 2013~2015% Al 717kel] thefl 2529 E=2 &
U] FAA R AW EH, (F 3elA] Bxo] 1799 A5 1719 t+17]°] TL TS
o £81390S &Eo| 53.0%—59. 9% —61. 8% = 7 5All Jow, 1 S+
St iAo R A Jefda Stk F 713t 10897 5 %oﬂ A=
S5 T3 67. 0%—69. 4%—69. 9% = %—7}%&1& vehta 9ty ey 251
Ao FA ke o, TR Fals Huy FEe 5
10719] 9] FollAl 71 2A Yehvda ek 2RH oz 12907} 4% o5

@ 83 108907} S ol FF BEo] AaFAd e FAT F Un.

N

Mo Mot }F
rlo

rlo

(E 3) 250/54 2918 %0|

(&9 %)
2007~20094 2010~20124 2013~20154
slat AbsE o2 AFS 5lat AbSE
os | ¥ oz oz ¥ oz oz | * | os

124 - 53.0 | 47.0 - 59.9 | 40.1 - 61.8 | 38.2
2824 213 | 385 | 40.2 | 21.3 | 413 | 375 | 238 | 415 | 347
329 28.1 | 314 | 405 | 265 | 34.8 | 38.7 | 27.1 | 38.1 | 34.8
429 314 | 261 | 426 | 288 | 334 | 37.8 | 282 | 329 | 389
bEe 36.8 | 268 | 374 | 31.0 | 31.0 | 380 | 329 | 328 | 343
(=il 396 | 26.7 | 337 | 346 | 31.8 | 336 | 36.4 | 31.4 | 321
T2 37.2 | 305 | 323 | 349 | 352 | 299 | 404 | 315 | 282
822 376 | 344 | 280 | 385 | 350 | 266 | 37.2 | 37.3 | 256
9&24 37.2 | 429 | 19.9 | 349 | 465 | 186 | 365 | 475 | 17.1
1024 33.0 | 67.0 - 306 | 694 - 30.1 | 69.9 -
=4 30.2 | 376 | 32.1 | 281 | 418 | 30.1 | 29.2 | 425 | 284
AFLS

ALAAER 0.343 0.340 0.339

T ELAE

AUALTT 0.313 0.309 0.300

Z}2: NaSTaB 1~9xpd% A&,



T3 2@919F 3w 9le] 2§ Aol FEo| apielEe gERY O A
Al et slou, Alzte] S5 wet Adols &E9 At 28919 389
27y -5.5%pet -5.7%pE T2 99t viud v Fuider & Fog ta
ata Sltke A & F 3l
s, 309 713t B ASEHTEE YERllE A5l AFAES AYAS
£ 0.3430. 3400. 3392 Yol ont, 717 & %
o7 =3 2= 9t} 10)

3 HIZ 9l HIZAHSS]

A71AE ol BAGIA o] 88 AS0RAE lFoR, 25 a9 1-329)
H

E WEog ol skar 2007 ~20153 F<F t7]00A t+17] 2 o] 52 ollA 2] Wl
Zoi 2 W23l gel| S n|H= QA ula] AuEch
BA A 7| 2EA TS A EE, 2007 ~20151 B9 t7]0lA t+17] & o]

Sapgdol HaFoer WMEAAE 7.06%, WAL 86.13%, HIZEEE
6.81% = Wehta 9lv}. 22j3 1 Fol & AR (g HofA Bizol ¥l
AYEY NZEEELS 20072008 22} 8.21%, 7.73%°1A4 2014-2015%
6.36%, 5.91%= 7raFAd dao A% 4 ok 22 RIZAAE]
ol 20072008 84. 05% 941 20142015 87.73% & Z7}5A= vt
1 e, ole W] nEE) AskEa 9E FeAe] Erihe AE AAKR
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10) 200733} 20151 270 A=E ez sl 50| d o= F 71371 Alo]
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5.50 T T 84.00
2007-2008 2008-2008 2008-2010 2010-2011 2011-2012 2012-2013 2013-2014 2014-2015

HIZEEE —— YRR

oA7IM= 6,1767H 43,6157 #SAR idER FAHE Edsud
(unbalanced panel) & A5kl BA-& 43519 Th

(F DM A o8 AR 7|2EAFS 19 Jtez FE8)4]
A B AAE BHolFa Ytk 12 WEFo R et 1~3&9]dl &ate 7
M AR 62. A 2 e &5AIT Hlal 31, 2715E RlZdEel] 9]

< g0l o, 7T ageEe] diides v Ao s yehal gl
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459 50% ~150% 2 S ERshe Ad) 7
Tt & AFME 38 olskE HIES, 4~TESE FATeR el #4E &

ol

-




aEAZTOlE B oRlE tig FEHA nE: AP RA ARE FHeR 37

1~3=24 4~789 8~108¢|
OF 7 ZI1ej(1=1l=dE) 0.7 0.2 0.0
HF) A (M) 62.9 49.8 48.3
URF) ugrE(1=1%) 0.3 0.4 0.3
URF) nErE(1=0ZHE oY) 0.1 0.4 0.6
URF) E(1=0x}) 0.4 0.2 0.1
URF) SAk X (1=43%) 0.1 0.5 0.7
() SQIUEI(1=FH?AY) 0.7 0.8 0.9
Ot ) FET(Y) 0.7 1.3 1.6
OF 7) ZEXAF(EHE) 118.0 51.0 37.1
OF 7 SERR(EH) 931.4 1,391.9 3,701.1
OF ) RS- T|ERHL () 9,418.2 13,288.4 27,8411
F 7)) FASH(RH) 845.2 1,235.5 2,875.2

o] AR acls sHA SHelA EAe] el ¥ AFelA= CCRE
(conditionally correlated random effects) Z&-& o]-&3slt) A8 53]
37] gk dutd mdlol= 13 239123 (fixed-effects model) 2} Jo] &2
(random-effects model) o $Ieh. BEHA] &= 7l91e] S4o] SAMTESS
Aol gloke 7HgsteM e doaatnde] ge2lolty. st 19 e
P2 Aalr] ol A5t Bk webd BEEA] = TiRle] 543 EA
HATE o] ARBAE 5]8ote W EHRY
D EHREGAAM = Azl met WMslslA] g WS (time-invariant variables)

T oA Fote ARl EAZT o]d & =RolAe WslelA] e 44
AL FAlel BEEA] = e ST FANS 3T
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43+ CCRE (conditionally correlated random effects) =4S
(o]

Hgalo] £ st B F5use] 54 el Probit REE
A A st
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(ol
[112-4"
+
0,
o

RSl AR Aoleir, o= tad 2ol #7

v, =1y, =0} i=1,2,3,.,N; t=1,2,3,...,0. (1)

Yit :pyi,t71+ci,t6+€i,t 2

2 (2) 9] oA+ ¢, & 7919l 54 (individual specific effects) 91 a; 9 5
PIFER u,, B FAEM, o, 2710 GE 7Y 543 ddd W
TE WE, 2, o R Fodth

o

iy
f

€it

=0yt Uy, Uz‘,t|' ~N(O,Ui) (3)

o, = agt oy, + zlaz +n, il ~ N(O,U?] ) (4)

olg} 2 A, A 2 ~@WE A (D)ol v Z=1l 2o thaf Newton-
Raphson method& ©]&ste] $E=3F5 Stislete FHYAE & = ok

A g vfe] A7)= A a9 i (Average Partial Effects; APE) 2 Al4Fs}
Atk oA (1-1) 719 WZA R} 17]9] WlEoA R nX= A& 2719
B 471 A 42 4 (5) & 2k

APE= E{P<f‘/z t)|yz t—1,Cits- ) (yzlz‘)|y5(1‘>fl Cits+ )} )

Hlzoj Bl tigh 3H A Ao maw GE HollA BEXo] 27] 3
HZ/gE] o F-oh 7 9 7] theket S4do] WA o 3 mAle A
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(E 5) di=o| ANl Chst 3= Zat
b CCRE APE

CF 7 (t-1)7] 2I=MEe] off 0.7655 *** 0.1106 ***
(0.0324) (0.0052)

) H™E(AM) -0.0473 ** -0.0068 **
(0.0176) (0.0025)

CF) oAExoi™ 0.0005 *** 0.0001 *
(0.0002) (0.0000)

CIF=F) u=2FFE(1=1%) -0.2280 *** -0.0330 ***
(0.0482) (0.0069)

OHF) 1SFZE(1=MEUE ol4) -0.4358 *** -0.0630 ***
(0.0566) (0.0081)

CF) dE(1=0{d) 0.1034 * 0.0149 *
(0.0450) (0.0065)

1) ZRIAEN(1=F81AD) -0.0592 -0.0086
(0.0392) (0.0057)

CF) A X9(1=437)) -0.3674 *** -0.0517 ***
(0.0463) (0.0067)

CF ) 3G -0.7900 *** -0.1142 ***
(0.0321) (0.0045)

Ol 7 3EXg3 -0.0011 *** -0.0002 ***
(0.0001) (0.0000)

CF 7 S8Rkt 0.0000 *** 0.0000 ***
(0.0000) (0.0000)

OF F) B3t 7EAM 0.0000 *** 0.0000 ***
(0.0000) (0.0000)

CF F) #x5H 0.0000 0.0000
(0.0000) (0.0000)

2l 1.0790 ***
(0.2600)

Initial condition, and correlated random effect (time average)

27| ME| (1 =HIZMEl) 0.9346 *** 0.1351 ***
(0.0469) (0.0059)

mean (X&) 0.0010 0.0001
(0.0198) (0.0029)

mean (21" oIH) 0.0000 0.0000
(0.0002) (0.0000)

mean(SAKY X|9) -0.7712 *** -0.1115 ***
(0.0709) (0.0103)

mean(F7HE ) 0.2055 *** 0.0297 ***
(0.0427) (0.0062)

mean(HFX|=) 0.0014 *** 0.0002 ***
(0.0002) (0.0000)

BER 36,922

I 5,526

Log pseudo likelihood -11,159

) ()e EZF4.
2) * p<0.05; ** p<0.01; *** p<0.001.
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Y =J

,where 6, =— o0 and

AAN Group 1o F3l= 7t i=kE
y, =12 Jeh, Group 59 &3h= 7H+
o] y, =52 Yt

if 0, <y <0,; j=1,2,3,4,5

05 =+ co.

W)

—c0=0, <y, < 0,° F3= o]

=10, <y <0,=+c0°] £

(£ 7) HIZdEsl+ 2N 2A(&H52h
Group 1 Group 2 Group 3 Group 4 Group 5
(FF ) Z7| ey -0.372"** | -0.0658*** 0.065*** 0.130*** 0.236***
(1=HIZMEl) (0.014) (0.007) (0.005) (0.008) (0.014)
T oy 0.018*** 0.000 -0.005*** | -0.006*** | -0.008"**
(0.004) (0.000) (0.001) (0.002) (0.002)
HF) g« 0.000*** 0.000 0.000*** 0.000*** 0.000***
(0.000) (0.000) (0.000) (0.000) (0.000)
U wssE 0.129*** | -0.004 -0.034** | -0.043*** | -0.049***
(1=1%) (0.021) (0.002) (0.006) (0.007) (0.008)
URF) useE 0.266™* | -0.019*** | -0.070*** | -0.084"** | -0.092***
(1=NZZ0|4) (0.024) (0.005) (0.008) (0.008) (0.008)
O MY -0.069** -0.003 0.014* 0.021** 0.027**
(1=04%b) (0.020) (0.002) (0.005) (0.007) (0.010)
) EQlate 0.115*** 0.013 -0.026"** | -0.042*** | -0.061*"
(1="7EHA}) (0.029) (0.007) (0.005) (0.011) (0.020)
HF) SARI 0.173*** | -0.003 -0.045*** | -0.068*** | -0.068"**
(1=437) (0.018) (0.003) (0.005) (0.006) (0.007)
Ot ) FEeS 0.068*** 0.001 -0.017*** | -0.023*** | -0.028"**
(0.012) (0.001) (0.003) (0.004) (0.005)
O ) HEXAS () 0.000* 0.000 0.000** 0.000* 0.000*
(0.000) (0.000) (0.000) (0.000) (0.000)
F D ()e FZFEea
2) * p<0.05; ** p<0.01; *** p<0.001.
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A Dynamic Study on Income Mobility and Poverty

Sung-Joo Yoon*

Abstract

This study examines income mobility and poverty trend using
NaSTaB (National Survey of Tax and Benefit). The main objective of this
study is to find the determinants of income mobility and poverty. For the
analysis, it uses income transition matrix, and develops Conditionally
Correlated Random Effects model, Ordered Probit model. The empirical
results show that the income mobility comes to weakened during 2007 ~2015
periods, and there is clear evidence that several factors-such as age,
education, number of employee in the family, previous status, initial
condition-affect current economic status. Especially, the effects of previous
status and initial condition are relatively larger than others, which implies the

necessity and justification of government intervention.

Key Words: income mobility, poverty, CCRE model, national survey of tax and
benefit
JEL Code: 13, HO

* Fellow, Center for Fiscal Analysis, Korea Institute of Public Finance, e-mail:
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