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Extract:

This research aims to study the impact of shocks tools of fiscal policy on economic growth in
Algeria for the period (1970- 2013) using the rays of the autoregressive VAR, for the purpose of
testing the stability of the data has been used a set of statistical measures in this area, and the
results indicate that:

Economic growth goal of any economic policy that seeks most states to be achieved to join
up with the developed countries, and shows the impact of fiscal policy to achieve economic
growth, on the grounds that public expenditure and public revenues of the components of
aggregate demand and aggregate supply, respectively, and therefore the changes that occur in
them reflected on economic growth, as for the impact of shocks in these tools are shown
through the following :

Shock structure positive in public spending by one standard deviation, have a positive impact
and a morale-boosting GDP real short-term, medium and long term, but the impact of this
shock on public revenues is a positive impact, but in a decrease from one period to another, this
positive effect on real GDP associated programs of economic recovery and expansion policy in
public expenditure which indicates that the model is stable.

While the shock in public revenues by one standard deviation have a positive impact and a
significant and immediate response for each of the gross domestic product and real public
expenditure in the short term, the medium term and long term, there is a weak response to the
low impact of shocks in public revenues, which also means that the model stable.

Key words: economic growth, economic shocks, fiscal policy.
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Ol Ok Ao I Waad) I P R G PESOR
B jagomd) | RN g i gonl) s gonl)
c c
0,27 0,72 430 5876 6306 1970
0,32 0,67 -22 6941 6919 1971
0,34 0,65 981 8197 9178 1972
0,37 0,62 1078 9989 11067 | 1973
0,29 0,70 10030 | 13408 | 23438 | 1974
0,28 0,71 5984 19068 | 25052 | 1975
0,34 0,65 6097 20118 | 26215 | 1976
0,40 0,58 8007 25473 | 33479 | 1977
0,41 0,58 6676 30106 | 36782 | 1978
0,40 0,59 12914 | 33515 | 46429 | 1979
0,39 0,60 15578 | 44016 | 59594 | 1980
0,40 0,58 21729 | 57655 | 79384 | 1981
0,47 0,52 1801 72445 | 74246 | 1982
0,47 0,52 -4181 | 84825 | 80644 | 1983
0,45 0,54 9767 91598 | 101365 | 1984
0,45 0.54 6009 99841 | 105850 | 1985
0,39 0,60 -12127 | 101817 | 89690 | 1986
0,38 0,61 -10993 | 103977 | 92984 | 1987
0,36 0,63 -26200 | 119700 | 93500 | 1988

ULH\JJJWJ\oMuL..&-(:

cSlas W shsll Olgdll Sllans e lsly C2an asl 1l
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obs

LPIBR

LDEP

LREC

1970

10.08882

8.678632

8.749257

1971

10.12354

8.845201

8.842027

1972

10.32263

9.011524

9.124565

1973

10.45141

9.209240

9.311723

1974

10.92523

9.503607

10.06211

1975

11.02799

9.855767

10.12871

1976

11.21283

9.909370

10.17409

1977

11.37642

10.14537

10.41867

1978

11.56011

10.31248

10.51276

1979

11.76152

10.41975

10.74568

1980

11.99848

10.69231

10.99531

1981

12.16248

10.96223

11.28205

1982

12.24314

11.19058

11.21514

1983

12.36202

11.34835

11.29780

1984

12.48316

11.42516

11.52648

1985

12.58313

11.51133

11.56978

1986

12.59998

11.53093

11.40411

1987

12.65302

11.55192

11.44018

1988

12.75914

11.69274

11.44572

1989

12.95286

11.73206

11.66479

1990

13.22562

11.82408

11.93492

1991

13.66716

12.26481

12.42481

1992

13.88755

12.94832

12.65032
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1993

13.98923

13.07449

P

12.65699

1994

14.21254

13.24693

13.07565

1995

14.51115

13.54057

13.32405

1996

14.75943

13.49339

13.62333

1997

14.83802

13.64732

13.73935

1998

14.85596

13.68282

13.55999

1999

14.99053

13.77644

13.76474

2000

15.23222

13.97943

14.27177

2001

15.25703

14.09392

14.22465

2002

15.32464

14.25418

14.28750

2003

15.47418

14.30976

14.49581

2004

15.63182

14.45152

14.61747

2005

15.83864

14.53434

14.94136

2006

15.95732

14.71283

15.10747

2007

16.05266

14.94971

15.12057

2008

16.22039

15.24846

14.88107

2009

16.11878

15.26157

15.00194

2010

16.30328

15.31221

14.93870

2011

16.48835

15.56147

15.04020

2012

16.57824

15.76970

15.15157

2013

16.67894

15.62251

15.17100

:)4-405\

C)L;L.a)-?u &gbjj\ O\ﬁ.d\ -

A B -
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LPIBR iludi-1

uoé\...J‘ CS}@J\

Mull Hypothesis: LPIBR has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Fixed)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.909718 0.6318
Test critical values: 1% level -4 1892337
5% level -3.8520787
10% level -3.191277
Variable Coefficient Std. Error t-Statistic Praob.
LPIBR(-1) -0.160565 0.084078  -1.909718 0.0637
DILPIBR{-1)) 0215138 0157637 1.364766 01804
C 1782486 0.838918 2124744 0.0402
@TREMND{1970) 0.023592 0.013454 1.753562 00876
Mull Hypothesis: LPIBR has a unit root
Exogenous: Constant
Lag Length: 1 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.686475 0.4306
Test critical values: 1% level -3.596616
5% level -2.933158
10% level -2 604867
Yariable Coefficient Std. Errar t-Statistic Prab.
LPIBR(-1) -0.013793 0008179 -1.686475 0.0ea7
C{LPIBR-1}) 0122025 0152322 0801097 04279
C 0.325396 0.118513 2 745657 0.0091
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Mull Hypothesis: LPIBR has a unit root
Exogenous: Mone
Lag Length: 1 (Fixed)

t-Statistic Prob*
Augmented Dickey-Fuller test statistic 3.850806 0.8899
Test critical values: 1% level -2.621185
5% level -1.848886
10% level -1.611932
LPIBRild -
uoé\...J‘ 5534.35\
Mull Hypothesis: DLPIBR has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 3 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic =17 60577 0.0000
Test critical values: 1% level -4 205004
5% level -3.5266049
10% level -3.194611
Wariable Coefficient Std. Error t-Statistic Prob.
CLPIBR({-1) -0.514818 0.029241 -17.60577 0.0000
D{DLPIBR{-1)) -0.303182 0058904  -5147026 0.0000
D(DLPIBR{-2)) -0.240573 0058736  -4.095808 0.0002
Di{DLPIBR{-3)) -0.248404 0.045419  -5.469165 0.0000
C 1.52E-06 2.70E-07 5.643728 0.0000
[@TREMND{1970) -4 28E-08 23.80E-08 -4878164 0.0000
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Mull Hypothesis: DLPIBR has a unit root

Exogenous: Constant
Lag Length: 3 (Fixed)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -13.43483 0.0000
Test critical values: 1% level -3.605583
5% level -2.8360942
10% level -2 606857
Variable Coefficient Std. Error t-Statistic Prob.
CLPIBR(-1) -0.450371 0.033523  -13.43483 0.0000
DiDLPIBRI-1)) -0.268581 0.075175  -3.586161 0.0010
DiDLPIBRI-2)) -0.219173 0075268  -2.911904 0.0062
DiDLPIBRI-3)) -0.302534 0.056597  -5.345437 0.0000
C 2 BOE-07 9.72E-08 2 670086 0.0114
cg\)\ CJ}@J\
Mull Hypothesis: OLPIBR has a unit root
Exogenous: Mone
Lag Length: 3 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -12.21897 0.0000
Test critical values: 1% level -2 624057
5% level -1.948319
10% level 1611711
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LDEP ad.d1-2

uoé\...J‘ CS}*J‘

Mull Hypothesis: LOEP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 3 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.069148 01274
Test critical values: 1% level -4, 205004
2% level -3.5266089
10% level -3.194611
Yariable Coefficient Std. Erraor f-Statistic Prob.
LDEPI-1) -0.382910 0124761 -3.069148 0.0042
DiLDEP(-1}) 0.387856 0165770 2339718 0.0253
DiLDEP(-2)) -0.0399449 0172236 -0.231945 0.8180
DiLDEP(-3)) 0.350635 0174576 2.008496 0.0526
C 3467465 1.070908 3237875 0.0027
@TREMD{1970) 0.060792 0020625 2947495 0.0053

Mull Hypothesis: LOEP has a unit root
Exogenous: Constant
Lag Length: 3 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.383815 0.5806
Test critical values: 1% level -3.605593
5% level -2.936942
10% level -2.606857
Wariable Coefficient Std. Error t-Statistic Praob.
LDEPI-1) -0.016569 0011973  -1.383815 01752
DiLDEP(-1}) 0241743 0174696 1.383796 01752
DILDEP(-2}) -0.217582 0178189 -1.221071 02302
DILDEP(-3)) 0141221 0176109 08013938 04280
C 0.342582 0.166962 2051356 0.0477
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Mull Hypothesis: LODEP has a unit root
Exogenous: Maone
Lag Length: 3 (Fixed)

t-Statistic Prob*
Augmented Dickey-Fuller test statistic 1.858365 0.8833
Test critical values: 1% level -2.624057
A% level -1.848319
10% level -1.611711
*Mackinnon (1996) one-sided p-values.
DLDEP a.ldr -
uoé\...J‘ CJM !
Mull Hypothesis: DLOEP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 3 (Fixed)
t-Statistic Frob.*
Augmented Dickey-Fuller test statistic -8.180916 0.0000
Test critical values: 1% level -4 205004
5% level -3.526609
10% level -3.184611
Wariable Coefficient Std. Error t-Statistic Prob.
CLDEPR(-1) -0.386503 0047244  -8180916 0.0000
DiDLDER{-1)) -0.088841 0108866 -0.816054 04202
CiDLDER{-2}) -0.218043 0102840  -2120218 0.0414
DiDLDER{-3)) -0.105050 0.098400 -1.067584 0.2932
C 3.37E-06 1.12E-06 3.005312 0.0050
@TREMD{1970) -9 51E-08 371E-08  -2562070 0.0150
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Mull Hypothesis: DLDEP has a unit root
Exogenous: Constant
Lag Length: 3 (Fixed)

t-Statistic

Prob.*

Augmented Dickey-Fuller test statistic

-7.216930 0.0000

Test critical values: 1% level -3.605593
5% level -2.936942
10% level -2 606857
Yariable Coefficient Std. Errar t-Statistic Prob.
DLDEP{-1) -0.348137 0043239  -7.216930 0.0000
D(DLDEP(-1)) -0.0587649 0116517 -0.504377 06172
D({DLDEP(-2)) -0.221795 010702 -2.003537 0.05249
C{DLDER{-3}) -0.123931 0105636  -1.173193 0.2486
C 6.24E-07 3.55E-07 1.758149 0.0873
cg\)\ GS}A.J\
Mull Hypothesis: DLDER has a unit root
Exogenous: Mone
Lag Length: 3 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -6.804758 0.0000
Test critical values: 1% level -2.624057
5% level -1.9493149
10% level -1.611711

*MackKinnon (1996) one-sided p-values.
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LREC aldi-1

Mull Hypothesis: LREC has a unit root
Exogenous: Constant, Linear Trend
Lag Length: O (Fixed)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.623450 Q7670
Test critical values: 1% level -4.186481
5% level -3.518090
10% level -3.189732
Yariable Coefficient Std. Error t-Statistic Prob.
LREC(-1) -0.1501549 0092494  -1.623450 01123
C 1.578955 0.834047 1.883125 0.0656
@TREMND(1970) 0.019398 0014628 1.360294 01814
G”L’J‘ beo.d\
Mull Hypothesis: LREC has a unit root
Exogenous: Constant
Lag Length: O (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.818710 (.3663
Test critical values: 1% level -3.592462
5% level -2.931404
10% level -2 603944
Wariable Coefficient Std. Errar t-Statistic Prob.
LREC{-1) -0.025796 0014176  -1.819710 0.0761
C 0470146 0178475 2634235 0.0118
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Mull Hypothesis: LREC has a unit root
Exogenous: Mone
Lag Length: O (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 4687435 1.0000
Test critical values: 1% level -2 619851

5% level -1.848686

10% level -1.612036

*MackKinnon (1996) one-sided p-values.

DLREC L -

uoé\...J‘ CS}@J\

Mull Hypothesis: DLREC has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 3 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -13.82577 0.0000
Test critical values: 1% level -4 205004
5% level -3.526609
10% level -3.194611
Variable Coefficient Std. Errar t-Statistic Praob.
DLREC(-1) -0 727674 0052632  -13.82577 0.0000
DIDLREC{-1)) -0.131826 0068007  -1.933416 0.0609
DIDLREC(-2)) -0.221225 0068503  -3.229398 0.0023
DIDLREC(-3)) -0.215225 0058633  -3.670697 0.0003
C 1.09E-05 1.63E-06 6.713820 0.0000
@TREMND{1970) -3.09E-07 5.34E-08  -5.793815 0.0000
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Mull Hypothesis: DLREC has a unit root

Exogenous: Constant
Lag Length: 3 (Fixed)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -9.144155 0.0000
Test critical values: 1% level -3.605593
5% level -2.836942
10% level -2 606857
WVariable Coefficient Std. Error t-Statistic Prob.
DLREC(-1) -0.563476 0.061621 -9.144155 0.0000
C{DLREC{-1}) -0.117828 0.094431 -1.247761 0.2204
C(DLREC{-2)) -0.170045 0.094386  -1.801585 0.0802
DiDLREC(-3)) -0.261091 0.080721 -3.234476 0.0027
C 1.92E-06 6.71E-07 2867162 0.0070
cg\)\ CJ}@J\
Mull Hypothesis: DLREC has a unit root
Exogenous: Mone
Lag Length: 3 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -7.952007 0.0000
Test critical values: 1% level -2 624057
5% level -1.848319
10% level -1E11711

*Mackinnon (1996) one-sided p-values.
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Pairwise Granger Causality Tests

Date: 070114 Time: 1912

Sample: 1970 2013

Lags: 2

Mull Hypothesis: Obs  F-Statistic Prob.
LPIBR does not Granger Cause LREC 42 408333 0.0250
LREC does not Granger Cause LPIBR 246245 0.0891
LDOEP does not Granger Cause LREC 42 1.50485 0.2353
LREC does not Granger Cause LOEP 5.03640 0.0116
LOEFP does not Granger Cause LPIBR 42 0.515487 06012
LPIBR does not Granger Cause LOEP 13.4483 4 E-05

Johansen J 8zaall o1 jlast ((05) oy goukelt

(la trace) 4 jles -

Date: 0710514 Time: 14.45

Sample (adjusted): 1972 2013

Included observations: 42 after adjustments
Trend assumption: Linear deterministic trend
Series: LPIBR LDEFP LREC

Lags interval (in first differences)y 110 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
Mao. of CE(5) Eigenvalue Statistic Critical Value Prob.*
Mone 0311710 2513228 2879707 0.1568
At maost 1 0.189553 9443410 15.49471 0.3260
At most 2 0.002255 0.094830 3841466 0.7581

Trace testindicates no cointegration at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 lavel
“*Mackinnon-Haug-Michelis (1998) p~values
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‘(maximum eigenvalue) wbs! iyt jlas -

Lnrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
Mao. of CE(5) Eigenvalue Statistic Critical Value Prob.**
Mone 0.311710 15.68887 21.13162 0.2435
At most 1 0.189553 9.348581 14 26460 0.2583
At most 2 0.002255 0.094830 2.841466 0.7581

Max-eigenvalue test indicates no cointegration at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
*Mackinnon-Haug-Michelis (1999) p~values

VAR CJ}N e (06)('3) ‘jaLJ\

Yector Autoregression Estimates

Date: 07/05M14 Time: 15:02

Sample (adjusted) 1971 2013

Included observations: 43 after adjustments
Standard errors in () & t-statistics in [ ]

DLFIBR DLDER DLREC

DLFIBR(-1} 0181444 0.073930 -3.685789
(016210} (0.2360186) (0.82433)
[-1.11835] [ 0.20527] [-4.34997]

DLDEP{-1) 0.247263 0.571976 0.991086
(0.04538) (0.10082) (0.23076)
[ 5.44908] [5.67318] [ 4.20491]

DLREC(-1) 0.029073 0.255817 0.749943
(0.02978) (0.06616) (0.15142)
[0.97643] [ 3.86233] [4.95282]

C 2 77E-07 1.78E-07 1.34E-06

(1.8E-07) (3.0E-07) (8.9E-07)

[1.57933] [0.45575] [1.50570]

R-squared 0.990293 0.995372 0.976702
Adj. R-squared 0.989547 0.9965093 0.974909
Sum sq. resids 3.45E-11 1.70E-10 8.93E-10
5.E. equation 9. 41E-07 2. 09E-06 4. 7BE-06
F-statistic 1326.293 3570.732 544 9765
Log likelihood 5377773 503.4486 4G7.8436
Akaike AIC -24 82685 -2323017  -2157412
Schwarz SC -24 66302 -23.06633  -21.41029
Mean dependent 5.2B8E-06 1.86E-05 1.60E-05
5.0. dependent 9.20E-06 3.34E-05 3.02E-05
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Respanseto Cholesky One S0 Innovations +2 SE

Response of DLPIER to DLPIBR Response of DLPIBR o DLDEP Response of DLPIBR to DLREC
0000012 — 000012 000012
o000 -, (00008 4 (00008 -
000004 4 0000004 4 i (000004 4
o0 o0 e s
- 0000004 T T T T T T T T - 000004 T T T T T T T T - 0000004 | e e e e e P
12 3 4 5 68 7 8 3 100 12 3 4 5 8 7 8 3 100 23 4 5 87 8 810
Response of DLDEF to DLPIBR Respanse of DLDEP to DLOEP Respanse of DLDEF to DLREC
(00004 (00004 {00004
00002 4 i 00002 4 00002 4
00002 4 00002 4 00002 4
ot 00y 00001 4
Dm:l T T T T T T T T T Dm:l T T T T T T T T T ?m:l T T T T : \ ----- \ ----- I- = T
23 4 5 BT % 5 W 23 4 5 8T % 5 1 23 4 5 87T 8 80
Response of DLREC to DLPIER Response of DLREC to DLDEP Response of DLREC to DLREC
(00008 (00008 00008
(000005 4 (000005 4 00005 4
0000044 0000044 00004 4
(00003 4 (00003 4 00003 4
00002 4
(000001 4
(00000
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Response of DLPIBR:
Period DLPIER DLDEP DLREC

1 941E-07  0.000000  0.000000
(1.0E-07)  (0.00000)  (0.00000)
2 393E-07  3.08E-07  2.04E-08
(1.3E-07)  (5.9E-08)  (2.1E-08)
3 541E-07  1.97E-07  558E-08
(8.3E-08)  (37E-08)  (2.3E-08)
4  410E-07  218E-07  6.32E-08
(9.5E-08)  (4.3E-08)  (2.8E-08)
5 373E-07  1.80E-07  6.66E-08
(7.5E-08)  (36E-08)  (2.8E-08)
6 303E-07  159E-07  6.20E-08
(5.9E-08)  (3.3E-08) (2.7E-08)
7 251E-07  1.31E-07  5.69E-08
(5.7E-08)  (2.9E-08)  (2.5E-08)
8 201E-07  1.08E-07  4.95E-08
(4.8E-08)  (24E-08)  (2.2E-08)
g 160E-07  B8.73E-08  420E-08
(3.9E-08)  (20E-08)  (1.9E-08)
10 1.2BE-07  6.96E-08  3.49E-08
(3.2E-08)  (1.6E-08)  (1.5E-08)

Response of DLDEP:
Period DLPIBR DLDERP DLREC

1 173E-06  117E-06  0.000000
(26E-07)  (1.3E-07)  (0.00000)
2 226E-06  8.32E-07  1.79E-07
(37E-07)  (14E-07)  (5.0E-08)
3 180E-06  916E-07  2.38E-07
(3.4E-07)  (1.5E-07)  (3.4E-08)
4  163E-06  7.380E-07  2.63E-07
(3.2E-07)  (14E-07)  (9.9E-08)
5 135E-06  G.O5E-07  2.62E-07
(2.9E-07)  (14E-07)  (1.0E-07)
6 113E-06  582E-07  243E-07
(25E-07)  (1.2E-07)  (1.0E-07)
7 911E-07  485E-07  2.16E-07
(2AE-07)  (1.1E-07)  (9.3E-08)
] 730E-07  3.04E-07  1.85E-07
(1.8E-07)  (8.9E-08)  (8.1E-08)
g 576E-07  316E-07  1.55E-07
(1.4E-07)  (7.2E-08)  (6.9E-08)
10 449E-07  250E-07  1.28E-07
(1.1E-07)  (5.8E-08)  (5.7E-08)
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Response of DLREC:

Period DLPIBR DLDEP DLREC
1 4F9E-06  6.30E-07  T.01E-07
(5.3E-07)  (1.3E07)  (7.6E-08)
2 186E-06  1.63E-06  525E-07
(6.4E-07)  (3.2E07)  (1.2E-07)
3 2 22E-06  9.45E-07  4.98E-07
(3.8E-07)  (1.9E-07)  (1.3E-07)
4  151E-06  9.09E-07  4.10E-07
(4.0E-07)  (1.9E-07)  (1.4E-07)
5 128E-06  6.72E-07  3.46E-07
(2.9E-07)  (1.5E-07)  (1.3E-07)
B 957E-07  5.48E-07  2.80E-07
(25E-07)  (1.3E07)  (1.1E-07)
7 746E-07  419E-07  2.26E-07
(1.9E-07)  (1.0E-07)  (9.6E-08)
8 562E-07  3.25E-07  1.79E-07
(1.5E-07)  (8.1E-08)  (7.9E-08)
9 423E-07  246E-07  1.40E-07
(1.2E-07)  (6.2E-08)  (6.3E-08)
10 3.13E-07  1.85E-07  1.09E-07
(9.5E-08)  (4.7E-08)  (4.9E-08)

Cholesky Ordering: DLPIBR. DLDEP DLREC
Standard Errars: Analytic
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Variance Decomposition

Percent DLPIBR veriance due to OLPIBR Percent DLPIBR varignce due to DLDERP Percent OLPIBR variance due to DLREC
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Wariance Decomposition of DLPIBR:

Period SE. CLPIBR CLDEP DLREC
1 9 41E-07 100.0000 0.000000 0.000000
2 1.07E-06 91.59087 8.3725749 0.036549
3 1.21E-06 90.64607 9113511 0.240420
4 1.30E-06 8a8.80931 10.74485 0.445840
5 1.37E-06 87.89734 11.46101 0.641648
B 1.41E-06 87.16828 12.03031 0.801413
7 1.44E-06 86.69888 12.37554 0.8925586
a 1.46E-06 86.373949 1260880 1.017207
4 1.47E-06 86.16110 1275647 1.082437
10 1.48E-06 86.02208 12.850549 1.127330
Wariance Decomposition of DLDEP:
Period SE. CLPIBR CLDEP DLREC
1 2 09E-06 G3.514495 31.48505 0.000000
2 3.19E-06 79396749 2028866 0.314544
3 3.78E-06 79.06572 2031388 0.620399
4 4 20E-06 7918724 19.90425 0.908511
5 4 48E-06 78.90067 19.95459 1144739
@ 4 GEE-06 78.68480 19.985349 1.328810
7 4 78E-06 7848866 20.04270 1.468648
a 4 85E-06 78.34333 20.087249 1.568371
4 4 90E-06 T8.23698 2012285 1.640169
10 4 93E-06 T8.16345 20.14805 1.688499
Wariance Decompaosition of DLREC:
Period 3.E DLPIBR CLDER DLREC
1 4 78E-06 9612281 1732278 2144915
2 541E-06 86.90579 1047562 2. 618591
3 5.95E-06 85.892823 11.20026 2871512
4 6.21E-06 a4 54143 12.395049 3063483
5 6.39E-06 83.97532 1283376 3.190921
g G.49E-06 2356726 13.15312 J.2T9622
7 6.55E-06 83.33848 13.32263 3.338889
8 6.58E-06 83.18525 13426749 3.3774955
4 6.60E-06 8311126 1348573 3403003
10 6.62E-06 283.06161 13.51970 34186495

Cholesky Ordering: OLPIBR. DLDEF DLREC
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