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Variance Decomposition of REX .Y Jsu=

Period S.E. SW REX RHP RTSE
1 4235331 | 2274633 97.7/2537 0 0
2 5114207 = 1060353 | 9843784 | 0142527 0.359284
3 58.99445  0.803406 = 98.22356 038332 | 0589717
4 6454586  0.714235 9813655 ~ 0573112 | 0576101
5 68.91869 = 0.704374 98.1122 0683954 | 0499471
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Variance Decomposition of RHP ¥ Jgu=
Period SE. SW REX RHP RTSE
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Variance Decomposition of RTSE:f Jsuo

Period SE. SW REX RHP RTSE
1 42.3533 2.01795 0.05117 0.51655 97.4143
2 511421 0.7728 0.42645 0.83331 97.9675
3 58.9945 0.52099 046134 1.15927 97.8584
4 64.5459 0.48344 042158 1.34475 97.7502
5 68.9187 0.50205 0.37344 142532 97.6992
6 724125 0.54333 0.36348 144044 97.6528
7 75.3137 0.59034 0.40656 142697 97.5761
8 77.7636 0.6363 0.49462 1.40842 97.4607
9 79.8493 0.67803 0.60847 1.39572 97.3178
10 81.6255 0.71461 0.7281 139115 97.1661
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Variance Decomposition of SW: Jgus
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