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Variable | Exogenous %1 %S %10 | Calculated prob
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6 sinsa (A Al 3ol ) L Cliay Gua eV el il e Ladill el il ellyy

%84.95
Aa¥) o) gl () s £(9) I
Variance Decomposition of GDP
Period
S.E. GDP P
1 0.264553 100.0000 0.000000
2 0.323267 99.64735 0.352652
3 0.398355 96.55441 3.445590
4 0.457430 93.17207 6.827934
5 0.511625 90.39649 9.603514
6 0.557907 88.45100 11.54900
7 0.598773 87.11921 12.88079
8 0.635003 86.18198 13.81802
9 0.667663 85.49045 14.50955
10 0.697354 84.95469 15.04531
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Variance Decomposition of G

Period
S.E. G P
1 1.097891 100.0000 0.000000
2 1.463931 89.14710 10.85290
3 1.666954 72.69617 27.30383
4 1.761614 73.11530 26.88470
5 1.895953 75.49521 24.50479
6 2.268793 82.87698 17.12302
7 2.349085 77.68299 22.31701
8 2.591055 77.91772 22.08228
9 2.611530 77.68490 22.31510
10 2.898426 79.86044 20.13956
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Ll A 2683 (gl ol Julati o (11) Jgan

Variance Decomposition of M

Period
S.E. M P
1 0.096059 100.0000 0.000000
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4 0.244320 61.06159 38.93841
5 0.295417 52.43456 47.56544
6 0.342997 46.81203 53.18797
7 0.386454 43.03844 56.96156
8 0.425917 40.40635 59.59365
9 0.461780 38.50114 61.49886
10 0.494491 37.07582 62.92418
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R? = 0.99
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