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ariance Decomposition of DY:
Period] S.E. DY DLY TIY GIY | DGXY | DMPY | DEXY | Dimy
1 | 4.352586 100 0 0 0 0 0 0 0
2 589718 82,3011 9,34088 | 2.83375 | 0.4989 | 240266 | 0.02423 | 0.63008 1.768434
3 | 7.153894 | 65.62843 | 10.84996 | 2.952498 [11.577244.34574 0.263426| 068477 |3.607927
4 |8.394936 | 52.82083 |11.65278 | 11.72911 |13.01167] 5.9192 0.348618 ) 0.815872 | 3.891928
5 | 927524 | 4467983 |11.41378 | 16.04907 h2.30464)6.882401 0.944256 | 2.796715 { 3.920208
6_110.04085 | 39.51074 | 11.67063 | 21.0043¢ |12.74708 5 500838 1.137842 ] 3.478766 | 3.94971
7 | 1081986 | 36.04512 11.97677 | 23.71848 | 11.86299 |7.636984 | 1.491517 3.415389 | 3.885861
8 [ 1127647 | 34.89928 ) 11.89315 | 24.70807 [11.50437] 7.99835 1.563991) 3.618316 | 3.815478
9 | 1174238 | 34.51605 | 12.49193 | 24.70059 [11.70706 7.662769 1.501699| 3.502363 | 3.917537
10 [ 1220825 | 342171 |13.08695 | 24.93672 |11.47812{7 570251 1.483322| 3.295224 | 3.923306
1 | 126281 | 3362328 |13.24680 | 26.30908 [11.700197 340506 1.451147 | 3.346849 ] 3.982002
12 | 13.06672 | 33.12519 | 13.30744 | 25.74227 |11.75406l 7 22103 1.457958 3.403813 | 3.987336
13 _113.52448 | 3242022 |13.40479 | 26.17848 [11.762507.265831] 1.472767 3.451084 | 4.044158
14 | 1395715 | 31.9374 11351089 [26.65496 [11.705147,181767) 1.471454 3.486307 | 4.052075
15 | 14.39368 | 31.33143 | 13.69022 | 27.0379 [11.70444) 7.17612 1.4834141 3.492155 | 4.084321
16 | 1477975 | 30.92308 |13.75136 | 27.36889 |11.70381|7 183017 1.493871 | 3,501665 | 4.093307
17 | 1517052 | 30.53111 [13.85878 | 27.63537 [11.7253{7 135618 1491806 | 3.507848 4.114003
18 | 15.54615 | 30.2431 | 13.98953 | 27.86955 |11.679767.115667 | 1.500267 3.502419 ] 4.1197
19 | 15.9114 | 29.83423 |14.04505 | 28.08634 |11.69252{7 080438) 1500337 3.512023 | 4.139065
20 | 16.26822 | 2970880 | 14.10079 |28.29026 | 11.686 {7.053000| 1.5027 3.515363 | 4.144003
21 | 16.623 | 2045153 |14.17139 | 28.45704 [11.68953/7.044818 1.504498[ 3.522054 | 4.15914
22 | 169668 | 29.26035 |14.23163 | 28.62276 |11.68540(7.012087] 150474 3.52525 [4.167695
23 | 17.30844 | 20.02364 | 14.2955 | 28.78507 [11.68646(6.997064) 1506357 3.526771 [4.179127
24 | 17.63803 | 28.83202 |14.33751 | 28.93436 | 11.684 |6.982817|1.509574 3.533535 | 4.185285
25 | 17.96504 | 28.64476 | 14.38413 | 29.07003 |11.68778)6,.068684 ( 1.510504 3.539369 [ 4.194749
26 | 18.28523 | 28.48513_| 14.4306 |20.19546 [11.678856.956156) 1.512816 3.540426 14200557
27 | 18.60002 | 28.32321 | 14.4736 | 20.31448 [11.679396.943065 1.513829 ) 3.543922 | 4.208501
28 | 18.90818 | 28.18397 |14.51003 29.42292 | 11.678 |6.92054911.515254 | 3.546599 | 4.213679
29 | 1921287 | 28.04482 |14.54702 | 29.52351 [11.678096.920525 1.516412 3.549204 | 4.220421
20 [ 1951168 | 27.92192 | 14.58079 | 20.61903 [11.6758816.907948 | 1.517397 3.551638 [ 4.225501
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