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(TG A A1)

Mt %

W% 1 ICPI.IFPI.IAPI IIPI IOPI 5 PPI t VAR # % AIC % Jl|

ICP1 IFPI TIAPI 11PI 10PI
0 18. 38696 17. 55616 17. 57294 17. 87805 19. 52559
1 16. 78517 15.90283 16. 10730 16. 38685 17. 96960
2 16. 62888 * 15.74474 " 15. 96163 16. 18434 17. 81155 "
3 16. 63202 15.75119 15. 85867 * 16. 10008 * 17. 83949
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Response of CPI to Innovations
using Cholesky ( d.f. adjusted ) Factors
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