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Response of MRPS to Cholesky
One S.D. Innovations
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MRG MRE MRPS S.E. 0499
0.000000 0.000000 100.0000 0.005779 1
6.750499 21.65820 71.59131 0.007707 2
12.95899 22.17126 64.86975 0.008119 3
14.47946 21.76493 63.75561 0.008227 4
14.31280 22.25621 63.43099 0.008292 5
14.29338 22.48912 63.21750 0.008317 6
14.36127 22.49605 63.14268 0.008323 7
14.37922 22.49119 63.12959 0.008324 8
14.37681 22.49783 63.12536 0.008325 9
14.37668 22.50081 63.12252 0.008325 10
14.37760 22.50085 63.12155 0.008325 11
14.37782 22.50080 63.12138 0.008325 12
14.37779 22.50089 63.12132 0.008325 13
14.37779 22.50093 63.12128 0.008325 14
14.37780 22.50093 63.12127 0.008325 15
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Variance Decomposition of MRPS
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