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Orthogonalized Forecast Ecror Variance Decompoaition for variable LM
Cointegration with restricted intercepts and no trends in the VAR
P N T e S s s s R 2R E RS ER N A NS R R ER AR A AR LA RALR LR RES R
35 observations from 1342 to 1376. Order of YAR = 1, chosen r =3.
List of variables included in the colntegrating vector:

1M LGOF LOI LPE Intercept
List of 1{0) variables included in the VAR:

68
biﬂ.bpb‘t.b»n"tD.D-I-DIQQID"D»‘*-‘.DD"DDbt.....b‘bb&blib‘bi‘.-&.D-I04.-.-0..-!..&-.
Horizon 7. | LGOF LOI LPE

0 1.0000 0.00 .00 0.00
1 69474 060428 .24333 .0015082
2 .538594 . 10993 . 34849 . 0026457
3 .47135 .14360 . 37684 . 0032052
L] 44015 .18132 - 37521 . 0033229
] .42404 . 20988 .36289 .00318%1
] . 41387 . 23488 . 34823 .0030258
7 . 40551 . 25653 . 33491 0030486
8 .359706 .27491 . 32459 .0N34358
9 .38769 . 25006 31794 .0043132
10 .37708 .30198 . 31519 . 0057504

Y Y S 22 sy e N R R E N R R R R R R R R AR AL R RN A R R R ER D AL L]
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