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Variance Decomposition of ICOR

Period S.E. ICOR P
1 2.895887 100.0000 0.000000
2 2.905611 99.99629 0.003706
3 2.905647 99.99515 0.004850
4 2.905653 99.99489 0.005114
5 2.905656 99.99483 0.005172
6 2.905656 99.99482 0.005184
7 2.905656 99.99481 0.005187
8 2.905656 99.99481 0.005187
9 2.905656 99.99481 0.005188
10 2.905656 99.99481 0.005188

Cholesky Ordering: ICOR P

Percent ICOR variance due to P
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80
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2 Vector Error Correction Model
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