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Lampiran 10 Variance Decomposition 

 

Period S.E. LOG(PDB) LOG(KP) LOG(PP) LOG(NE) 

 1  0.020318  100.0000  0.000000  0.000000  0.000000 

 2  0.024047  89.13085  1.056230  3.945291  5.867633 

 3  0.026846  85.28137  4.341264  5.222486  5.154883 

 4  0.029709  84.72806  4.989762  6.040958  4.241224 

 5  0.032469  83.77459  5.545824  7.009010  3.670576 

 6  0.034851  82.77027  6.125439  7.819567  3.284720 

 7  0.037129  82.14865  6.541825  8.364479  2.945048 

 8  0.039287  81.66967  6.832877  8.816261  2.681187 

 9  0.041326  81.24827  7.087017  9.192833  2.471878 

 10  0.043267  80.90452  7.297710  9.500186  2.297586 

 11  0.045127  80.62190  7.471114  9.756331  2.150660 

 12  0.046913  80.37906  7.618869  9.975853  2.026221 

 13  0.048634  80.16934  7.746852  10.16478  1.919028 

 14  0.050295  79.98749  7.857909  10.32893  1.825674 

 15  0.051904  79.82781  7.955351  10.47311  1.743735 

 16  0.053464  79.68636  8.041651  10.60075  1.671235 

 17  0.054980  79.56033  8.118568  10.71449  1.606611 

 18  0.056455  79.44732  8.187533  10.81649  1.548652 

 19  0.057892  79.34539  8.249738  10.90849  1.496381 

 20  0.059295  79.25299  8.306128  10.99189  1.448997 

 


