Table 1. Standard errors of impulse responses on Figure 2.

logfig1 | 1og8096 | 1029206 | 508091 | 508096 | 508206 | HPE0S1 | HP8oss | HP92a6 | BRaog1 | BHBOSE | BRI20E
a b c a b c a b c a b c
00013 [ 00002 [ 00053 [ 00005 [ 00003 [-00042 [ 00005 [-00002 [ 00001 [ 00001 [ 00001 [ -0.0003
(00010) [ (00009) | (DO013) | (0.0009] | (00008) | (0.0013) | (00009) | (00019) | (0o002) | (0oo01) | (0o001] | (00001)
o023 | —ooooz [ -0ooco | oooos | —oooce [ 00028 [ oooos [ oooo7 [ oooce [ ooood | 00003 | —0000S
(00015) [ (00012) | (00018) | (00011] | (00010) | (0.0017) | (00012) | (00031) | (00003) | (00002) | (0.0003] | (00003)
00024 | -00014 [ 00038 | coooe [ 00011 [ 00043 [ oooog [ 00056 [ oooo [ ooool | oocod4 | -00008
(0go18) [ (00016) | (00020) | (00011] | (00012) | (000s) | (00013) | (00045) | (0.0004) | (00004 | (0.0008] | (DOOOS)
00032 | -00013 | —00024 | 00007 | 00010 | —-00028 | 00002 | 00029 | 00001 | 00000 | 00006 | -0.0009
[0.0021) | (00019) | (00022) | (0.0011) | (00013) | (00020 | (00013) | (00056) | (0.0006) | (00005) | (0.0009] [ (0.0005)
00042 | -o0009 [ -0.0029 | 00000 | 00006 | 00038 | 00004 | 00028 | 00001 [ -00002 | 00010 | -00010
(noo2d4) | (0.0019) | (©oo23) [ (ooto) [ (woo11) | (0oo1g) | (coo14) | (0oos4) | (00005) | (0o00s) | (0.0011) | (0D0004)
00053 | —00001 [ 00027 | 00015 | 00002 | 00037 | 00012 [ 00005 [ 00000 [ 00005 | 00015 | —0000%
(0oo2g) [ (00021) | (D0025) | (00012] | (00012) | (00021) | (00015) | (00071) | (0ooo04) | (00008 | (0oo12] | (00003)
00048 | —00008 [ 00021 | 00010 | 00003 | -00034 | 00009 [ -00031 | 00000 | -00008 | 00016 | —00008
(00032) [ (00025) | (0O028) | (00015] | (00013) | (0.0023) | (0.0015) | (0.0075) | (0.0004) | (00007 | (DOO12] | (D0004)
00056 | —00007 [ 00014 | 00015 | 00005 | 00031 | 00021 [ 00038 [ -0ooce [ -oo0011 | coo14 | —0.0005
(0.0035) | (0.0028) | (00031) | (0.0016) | (00015] [ (0.0024) [ (0.0014) | (0.0074) | (0.0004) | (00008) | (0.0013] [ (0.0005)
00048 | 00014 [ 00013 | 00008 | 00013 [ 00034 [ 00016 [-00036 [-00003 [-00011 | 00009 | -0.0004
[0.0038) | (0.0030) | (00033) | (0.0017) | (00016) [ (0.0025) [ (0.0015) | (0.0069) | (0.0004) | (00009) | (0.0015] [ (0.0006)
00051 | —00015 [ 00004 | oooos | 00018 | -00030 | 00018 | -00031 [ -00003 | -00008 | 0.0005 | —0.0003
(00039) [ (00033) | (D0O035) | (00018] | (00016) | (0.0026) | (00015) | (0o062) | (00003) | (00010] | (00015] | (00007)
00050 | —00015 [ 00002 | 00005 | 00021 | 00026 | 00013 [ 00028 [ -00003 [ -00007 | 00003 | —00002
(00041) [ (0D0036) | (00038) | (00019] | (00016) | (0.0028) | (00015) | (0.0055) | (0.0003) | (0.0011) | (0.0015] | (D0007)
00047 | —o0018 | ooo04 | ooooo | 00027 | —00030 | ooo0s | —00007 | -00001 | -00006 | gooor | gooo2
(00042) [ (00038) | (00040) | (00020] | (00017) | (0.0029) | (00014) | (00049) | (0.0003) | (0.0011) | (0.0014] | (D00O7)
00048 | -00019 | 00009 | -00001 | —00031 | —00029 | ooon2 | —0o0o06 | 00001 | -00007 | 00001 | 00005
(0.0042) | (00041) | (0.0041) | (0.0020) | (0.0017] [ (0.0030) | (00014) | (0.0043) | (0.0002) | (00012) | (0.0013] [ (0.0006)
00046 | —00021 | oooio | -00007 | 00035 | —0o029 | -cooo4 | -oooes | gooop | -0o008 | -0oo02 | 00008
(0.0042) | (00043) | (0.0043) | (0.0020) | (00018) [ (0.0031) [ (0.0013) | (00039) | (0.0002) | (00012) | (0.0011] [ (0.0007)
00046 | -00022 [ 00011 [ -00011 [ -0.0039 [ —0o029 [ -cooos [ -ooo25 [ cooo [ -0.0008 | -0.0008 | 00003
[0.0042) | (00045) | (0.0043) | (0.0020) | (00019) | (0.0031) [ (00013) | (00036) | (00002) | (00013) | (0.0010] | (0.0007)
00044 | —00022 | 00012 | -00015 | 00042 | 00026 | 00009 [ -00019 | 00001 [ -00006 | —00012 | 0.0000
(00042) [ (00047) | (00044) | (00020] | (00020) | (0.0032) | (00012) | (00034) | (0.0002) | (0.0014) | (0.0010] | (DOOO7)
Table 2 Standard errors of impulse responses on Figure 3.
logBoe logB096 | log9206 | 0gh702 | SRB081 | SQI5086 | S018206 | SQST02 | HPEO9 HPE0S6 | HPS206 | HPI702 | BKEOS EKE0ea | BKBZ0G
2 b c i 2 b c d 2 b c d a b =
1 00013 002 —0.0032 | -0.0051 0.0000 0.0004 —0.004 —0.0051 —0.000 00008 —0.0033 | 00042 0.0000 0.0002 00000
5E {ooo10) | (ooooe) | (ooo1a) | (ooo14) | (00009) | (0oo08) | (0oo13) | (0ootd) | (0ooos) | (00007) | (0oo1) | (0oo3) | (oooo ) | (ocoo ) | (0000 )
2 00017 0.0008 —0.0021 -00018 | -00005 | 00002 | -00028 | 00015 | —0.0003 00003 —0.0008 | 0002 00000 0.0007 00003
SE (00014) | (ooo12) | (o001 7) | (00021) | (00011) | (0oda) | (0ooda) | (0.0021) | (0.0012) | (000 0) | 0004) | (000 s) | (00002) | (0.0003) | (0.0003)
3 00029 00003 -00043 | -00027 00000 =001 -0 0051 =0 0029 00003 00004 -0.0022 | -00021 00000 00013 00004
SE (on017) | (o001s) | (0.0019) | (0.0023) | (0.0012) | (00 2) | (00018} | (0.0022) | (0.0013) | (0.0011) | (00015) | (0.0020) | (0.0004) | (0.0006) | (0.0005)
4 0.0044 o0 —0.0027 | 000 3 0.0006 —00008 | —00034 | 0005 0.0007 00012 —0.0003 | -0.0002 0.0000 0.0017 0.0002
SE (ooo19) [ (ooo1s) [ (ooo22) | (00023) | (0.0013) | (000 4) | (000zo) | (0.0023) | (0.0014) | (0o 2) | 0o 5) | (0o s) | (0oao6) | (0.0005) | (0.0006)
5 0.0051 0.0007 —00028 | -0.0028 0.0008 —00008 | —0.0038 | -0.0035 0002 00008 —0.0006 | -0.0005 0.0002 0.0020 —0.0002
SE (ooo21] | (oo01g) | (00023) | (00022) | (00013) | (000 3) | (ooo21) | (00023) | (oo 4) | (0oot2) | (coo13) [ (0oms) | (o0ocs) | (0oo1d) | (0.0005)
3] 0.0062 Qo7 —0.0030 | -0.0032 00010 —00002 | —00039 | -0.0038 00019 00015 —0.0008 | 00020 0.0004 0.0021 —0.0006
SE {ooo24) | (ooo2t) | (ooo25) | (0o023) | (00015) | (0o 5) | (00023) | (0.0026) | (00od4) | (oo 2) | (0o 2) | (00 a) | (00o0e) | (oooi1) | (0.0004)
7 0.0052 00011 —00024 | -0.0025 00000 —00008 | —0.0037 | 00032 0003 00010 —0.0005 | -0.0004 00003 0.0023 —0.0007
SE (oooza) | (o002s) | (0.0027) | (0.0024) | (00017) | (0oda) | (00024) | (0.0028) | (0.0014) | (000 2) | 0001) | (00 7) | (0000e) | (0.0012) | (0.0003)
5] 0 0080 Qo0 00020 [ -00018 00006 00013 | =00033 | 00027 00021 00008 —0.0002 00000 00002 00022 =0 0005
SE (ooo30] | (ooo2a) | (0.0029) | (D0024) | (00018) | (000 7) | (00025) | (00028) | (oom2) | (000t1) | (0oo10) | (0o &) | (00008) | (00013) | (0.0003)
] 0.0056 0.0007 00015 | -0.0021 0.0002 —00020 | —0.0035 | —0.0033 0007 00008 —0.0005 0.0001 0.0002 0.0017 —0.0003
SE (00033) [ (00031) [ (0.0031) | (00023) | (00020) | (00 e) | (00026) | (0.0050) | (0.0013) | (000 0) | (00003) | (00 3) | (000) | (00015) [ (0.0004)
10 0.0052 0.0004 —00003 | 00§ 0.0000 —00028 | —0.0027 | -0.0029 0005 0.0001 —0.0002 00006 0.0003 0.0007 —0.0002
SE (00036) | (00034) | (ooo032) | (00023) | (00023) | (00020) | (00027) | (00032) | (ooo2) | (00008) | (0ooo0g) [ (0om 3y | (0o0o12) | (00017) | (0.0004)
11 00050 00003 00002 [ -00018 0000 00032 | 00023 | —0.0031 0001 000m =0.0001 00003 00003 =00005 | 00003
SE {oo03a) | (00028) | (0.0034) | (0.0024) | (0.0026) | (00021) | (00027) | (0.0035) | (0.0012) | (0.0008) | (0.0008) | (00 2) | (000d4) | (0ooia) | (0.0004)
12 0.00H 0.0001 0.0004 -00018 | -0000% | -00036 | 00018 | -0.0034 0.0002 =000 —0.0003 | 0001 0.0000 —00019 | -00003
SE (00040) | (o003s) | (0.0035) | (00026) | (00028) | (0o0zz) | (00027) | (0.0038) | (0.0011) | (0.0008) | (0.0008) | (0.001) | (000d4) | (0.0018) | (0.0004)
13 00040 —0.0001 00008 -00022 [ -00M0 | -0003% | 0006 | —00037 —0 0002 0002 | -0.0004 00002 —00005 | —00030 00000
SE (0oo40] | (ooodt) | (ooo36) | (D0027) | (00030) | (00023) | (00028) | (00041) | (ooot1) | (0o0008) | (0ooos) | (0oo o) | (ooo12) | (oco1s) | (0.0004)
14 0.0037 —0.0003 00009 -00024 | 000G | —0004 00015 | -0.004 00006 | 00002 | 00006 | 00003 | -00008 | -00037 00003
SE (oood0) | (oood3) | (oo037) | (00027) | (00032) | (000rd) | (00027) | (00043) | (00od1) | (00008) | (00008) | (00008) | (000M2) | (00018) | (0.0004)
15 0.0036 —0.0004 0.0009 -00027 | —0.0021 —00045 | 00013 | 00043 | —0.0008 | 00003 | 00008 | —0.0002 | -00006 | 00034 00004
SE too0039) | (ooods) [ (ooos7) | (0oo2a) | (00033) | (0ooes) | (ooozv7) | (00045) | (0oo11) | (0.0007) | (00007) | (00008) | (000t6) | (0co2o) [ (0.0004)
16 00038 —(0.00085 00010 -00025 [ —00027 —-00048 | —00003 | —0.0041 -0 0008 = 0003 | -0.0007 0.0000 -0 0001 —(01001 9 00001
SE (o003a) | (00047) [ (0.0037) | (00028) | (0.0033) | (00027) | (00027) | (0.0047) | (0.0011) | (0.0007) | (0.0007) | (0.0008) | (0.0021) | (0.0021) [ (0.0004)
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Table 3. Standard errors of impulse responses on Figure 4.

logB091 | 1028096 [ logd206 | 5Q8091 | SGB0I6 [ 509206 | HPEO91 | HPE09G | HPI206 | BKEDI1 | BKBD9E | BKIZOG6
a b c a b c a b c a b c
1 0.0045 | -0.0003 [ -0.0330 | 0.0021 -0.0001 | 0.0330 | 00024 | 00002 | 00320 [ -00003 | -0.0007 | -0.0023
S5E 00019) | (0o09) | (00043) [ (00022) | (00019) [ (00040) | (00021) | (00019) | (0.0040) | (0.0002) | (0.0002) | (0.0004)
2 0.0034 00006 | -0.0421 00027 00009 | 00310 [ 00045 00007 | 00278 [ -00009 | 0.0005 | 00068
SE (00033 | (0.0031) | (0.0077) | (0.0038) [ (0.0031) | (00068) | (0.0035) | (0.0031) | (0.0067) | (0.0007) | (0.0008) | (0.0012)
3 00149 00055 | -00486 [ 00071 00058 | 00322 [ 00087 00056 | 00280 [ 00010 | 00019 | 00079
S5E (00046) | (0.0045) | (0.0102) | (0.0049) [ (00045) [ (00077) | (00047 | (0.0046) | (0.0080) | (0.0012) | (0.0016) | (0.0022)
4 0.0128 00026 | -0.0427 | 0.0043 0.0030 | 00229 | 00078 00029 | 00169 [ 00008 | 00056 | -0.0073
S5E (00057) | (ooos57) | (00126) | (00058) | (00057 [ (00088) | (00057) | (000B6) | (0.0092) | (0.0018) | (D.0027) | (0.0029)
5 00149 00019 | -00472 | 00048 00024 | 00234 [ 00102 00028 | 00148 [ 00001 00083 | -0.0063
SE (0.0065) | (0.0062) | (0.0139] | (0.0059) | (0.0062) | (0.0092) | (0.0064) | (0.0064) | (0.009¢) | (0.0023) | (0.0038) | (0.0032]
] 00131 | -00019 [-00424 | 00022 | 00E [ 00176 | 00082 [ -00005 | 00080 | 00003 00086 | -0.0038
SE [(00072) [ (00065 | (0.0156) | (0.0061) | (0.0064) | (00105) | (0.0069) | (0.0071) | (0.0105) | (0.0027) | (0.0048) | (0.0032)
i 00131 | -0.0040 [ -D.0356 | 00010 | 00039 [ 00138 | 0.0072 [ 00031 | 00034 | 0.0000 0.0069 | -0.0029
5E 00077 | ooo7t) | (00169 | (00064 [ (0oo65) [ (00121) [ (00071) | (00075) | (0.0109) | (0.0029) | (0.0066) | (0.0028)
8 00123 | -0.0053 | -0.0300 | -0.0002 | 00056 [ 00130 | 0.0091 —00038 | 00012 | -00009 | 00048 | —0.0020
5E (0.0081) | (0.0078) | (0.0180] | (0.0071) | (0.0070) | (0.0131) | (0.006%) | (0.0074) | (0.0106) | (0.0031) | (0.0061) | (0.0027)
9 00122 | -00083 [-00268 | 00011 | 00073 [ 00135 | 00036 | -00036 | 00011 | 00019 | 00033 | 00014
SE | (ooos4) [ (00087 | (0.0189) | (0.0078) | (0.0075) [ (00142) [ (0.0066) | (0.0069) | (0.0103) | (0.0033) | (0.0066) | (0.0031)
10 00120 | -0.0072 [-D.0205 | 00026 | 00084 [ 00138 | 00019 | 00031 | 00002 | -00030 | 00023 | —0.0021
SE (0.0086) | (0.0094) | (0.0197) | (0.0082) | (0.0079) [ (00148) | (0.0063) | (0.0062) | (0.0097) [ (0.0036) | (0.0071) | (0.0035)
11 00117 | -0.0083 [-0.0158 | 00045 | 00122 [ 00148 | 0.0005 | 00028 | 00005 | 00041 | oo012 | -0.0042
5E (00087) | (0.0100) | (0.0204) | (0.0085) | (0.0083) [ (0.0152) | (0.0060) | (0.0056) | (0.0090) | (0.0038) | (0.0076) | (0.0038)
12 0015 | -00084 [-00106 | 00061 | 00162 [ 00143 | 00000 | -D0027 | DO005 | -00051 | 00003 | 00062
SE | (ooossg) [ (00107 | (0.0208) | (0.0086) | (0.0086) | (00156) [ (0.0067) | (0.0049) | (0.0083) | (0.0041) | (0.0077) | (0.0041)
13 00108 | -00101 [-000684 | 00074 | 00181 [ 00139 | 00004 | 00026 | DO022 | 00057 | -0.0015 | -0.0062
SE (00088) | (0.o112) | (0.0211) | (0.0089) [ (00090) [ (00160 | (00053) | (0.0043) | (0.0078) | (0.0044) | (0.0074) | (0.0047)
14 00110 | -0.0104 [-0D.0043 | 00081 | 00205 [ 00139 | 00001 | 00026 | DO026 | -00054 | -0.0019 | -0.0037
S5E (00088) | (0.0118) | (0.0210) | (0.0030) | (00094) [ (00163) | (00048) | (0.0039) | (0.0069) | (0.0048) | (0.0067) | (0.0051)
15 003 | -0mo7 [-00031 | 00093 | 00227 [ 00142 | 00002 | 00025 | 00024 | 00043 | 00017 | 00000
S5E [00088) | (0m22) | (00206) | (00091) | (00099) | (00165) | (00044) | (00036) | (0.0062) | (0.0052) | (0.0060) | (0.0053)
16 00102 | -0007 [-00033 | 00099 | 00244 [ 00149 | 00002 | 00019 | 00014 | 00028 | 00015 | 00034
SE (0oog) [ ome26) | (o197 | (0o0g2) [ (0o103) [ (00167 | (00040) | (0.0034) | (0.0085) | (0.0056) | (0.0054) | (0.0083)
Table 4. Standard errors of impulse responses on Figure 5.
logB0e1 | 1ogB086 | 1020206 | nga706 | 508081 | S0E086 [ 506206 | 506706 | HPE0M | HPS08G | HPS206 | HPA706 | BKEOST | BKBOBE | BKS206
a «] (=3 d a «] c 2 b c d b C
1 00045 | 0oote [ -00370 [ -00418 | 00028 | 00004 [ -00302 | -0.0400 | 00023 | 00010 | —0.0285 | —00387 | 00001 | -00006 | -0.0021
SE (oom7) | (0o017) | (0.0043) | (00088) | (0.0021) | (00018) | (000373 | (0.0056) | (00019) | (0.0018) | (00037) | (0.0058) | (0.0002) | (0.0002) | (0.0004)
? 00055 | 00038 | -00411 [ -00355 | 00012 | 00008 [ -00302 [ -00343 | 00025 | 00021 | -0.0254 | -00300 | 00004 | 00002 [ -0.0051
SE (00029) | (00026) | (0.0077) [ (0.0108) [ (0.0034) | (0.0028) | (00058) | (00103) | (00051) | (0oces) | (0.0058) | (0.0106) | (0.0004) | (0.0007) | (0.0012)
3 00079 | 00081 | —00477 | -00355 | 00025 | 00047 | -00819 | -00858 | DOO48 | 00073 | —0.0228 | 00281 | 00008 | 00037 | -0 0058
S.E [0.0041] | (0.0038) | (0.0101] | (0.0137) | (0.0046) | (0.0040) | (00071) | (00126) | (0.0058) | (0.0068) | (0.0068) | (0.0126) | (0.0008) | (0.0015) | (0.0021)
4 oo06s | 0co?s [ -00425 | -00232 | 00004 | 00014 [ -ooe4t [ -00253 | ooce7 | 00053 | 00105 | —00133 | 00015 | 00080 [ -00032
S.E Too054] | (0004) | (0.0 27) [ (0.0149) [ (0.0059) | (0.0052) | (00086) | (0.0140) | (0.0046) | (0.0048] [ (0.0075) | (0.0134) [ (0.0016) | (0.0025) [ [0.0027)
5 ootz | ocoes [ -00456 [ -00211 [ -000i1 [ -00017 [ -00247 [-00235 | o0ces | 00038 | -00077 | -00103 | 00018 | 00132 | 00006
SE (00066) | (00081) | (0.0143] | (00150) | (0.0070) | (0.0068) | (00100) | (0.0147) | (0.0054) | (0.0065) | (00077) | (0.0133) | (0.0026) | (0.0037) | (0.0028)
6§ 001 | 00043 [-00393 [ -00051 [ -00062 | -00067 [ -00194 [ -00070 | 00064 | 00011 | -0.0006 | 00024 | 00017 | 00144 [ 00029
5F (00077) | (ooose) | (notat) | (0.0162) | (00083) | (00068) | (00116) | (00164) | (00061) | (Dooso) | (00077) | (001287 | (0.0038) | (0.0048) | ([0.0026)
7 00122 | 00038 | -00311 | 00050 | -000G8 | -00096 [ -00156 | 00023 | 00068 | 00000 | 00043 | 00084 | 00014 | 00122 | 00034
SE (00085) | (0o067) | (0.0173) [ (0.0171) [ (0.0087) | (0.0075) | (00131) [ (00150) | (0.0065) | (00c64) | (0.0080) | (0.0131) | (0.0048) | (0.0057) | (0.0023)
8 00122 | 00041 | -00251 | 00076 | —00C66 | —00112 | -00138 | DO037 | DOC68 | 00007 | 00053 | 00108 | 00013 | 00079 | 00031
SE (oo0sa) | (ooo7s) | (ootso) | (00175) | (0.0109) | (0.0086) | (00141 | (0.0192) | (0.0065) | (0.0063) | (00080) | (0.0132) | (0.0056) | (0.0063) | (0.0022)
] 00133 | ooodz [-00213 [ -0o018 | -00067 | -0o127 [ -00157 [ -00077 | ooo4s | ooote | 00022 | 00018 | 00012 | 00025 | 00021
S.E Toooz4] | (00085) | (0.0185) [ (0.0183) [ (0.0120) | (0.0096) | (00148) [ (00210) | (0.0062) | (0.0069] [ (0.0081) | (0.0140) | (0.0062) | (0.0068) | ([0.0023)
10 oot | 0oo3s [-00157 [ -00060 | -00c61 [ -00147 [-00158 [-00119 | oocss | 00028 | 0000t | 00013 | 00004 [-00031 [-00002
SE (0.0095] | (0o082) | (0.0120) | (00189] | (D.0128) | (00103) | (00151) | (0.0225) | (0.0059) | (00063) | (00081) | (0.0141) | (0.0066) | (0.0076) | (0.0023)
1 00144 | 00022 [-00124 | -00152 | -00087 | -00173 [ -00175 [ -00211 | DOOB0 | 00031 | —0.0036 | —-00C64 | -00012 | -00082 | -00036
SE (000s4) | (ootoo) | (oote2) | (0.0188) | (0.0135) | (001100 | (00152) | (00228) | (0.0053) | (nooie) | (0.0081) | (0.0132) | (0.0068) | (0.0080) | (0.0021)
12 00148 | 00009 [ -00094 [ -00188 | -00069 | -00198 [ -00172 [ -00253 | 00023 | 00026 | -0.0052 | -0.0064 | -00027 [-00116 [ -0.0069
S.E (oo0s3) | (ootan) | (0.0183) [ (0.0187) [ (0.0141) | (0.0116) | (00153) | (00234) | (0.0047) | (0.0043) [ (0.0080) | (0.0118) | (0.0065) | (0.0103) | (0.0020)
13 00136 | -0.0004 | 00078 | —00213 | —00083 | —00218 | -00164 | -00289 | DOOT4 | 00016 | —0.0057 | -00044 | 00031 | -00117 | -00083
SE (0.0082) | (00113) | (0.0193) | (0.0183] | (0.0144) | (00123) | (00153) | (0.0243) | (0.0042) | (00068) | (00078) | (0.0113) | (0.0058) | (0.0109) | (0.0025)
14 00132 | -00013 | 00077 | -00216 | —00ce1 | -00230 | -00148 | -00298 | 00014 | 00008 | 00058 | 00064 | —00021 | -000B0 | -0.0074
5E (oo0es) | (oot18) | (ootet) | (00183) [ (00144) | (00128) | (00153) | (00255) | (00038) | (nocas) | (0.0077) | (00107) | (0.0052) | (0.0107) | ([0.0032)
15 00116 | -00023 [-00078 [ -00182 | -00064 [ -00240 [ -00120 [ -00266 | 000t | 00002 | -0.0052 | -00011 | -00004 [-00017 [ -0.0048
SE (00087] | (0o 23) | (0.otes) | (00186) | (0.0144) | (0.0134) | (00152) | (0.0268) | (0.0039) | (0.0064) | (00074) | (0.0108) | (0.0065) | (0.0104) | (0.0033)
16 00107 | -00032 [-00082 | -00151 | -00084 | 00248 [ -00089 | -00234 | Dol | -00002 | —0.0044 | 00011 | 00012 | 00045 [ -00017
SE (00086 | (0o128) | (0.0 77) | (0.0188) | (0.0142) [ (0.0138) | (001500 | (0.0281) [ (0.0038) | (0.0085) | (0.0070) | (0.0100) [ (0.0086) [ (0.0113) [ (0.0042)
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Table 5. Standard errors of impulse responses on Figure 6.

1028091 [ 1028096 | 1029206 | S@B091 | SGB096 | 539206 | HPB091 | HPB096 | HP9206 | BKB0Y1 | BKBO9E | BKIZ06
a b C a b C a b C a b C
1 0.0002 [ -0.0004 [-0.0029 [ 00019 | 0.0004 [ —0.0021 | 00016 | 00010 [ 00024 [ 00001 | 00000 [ -0.0004
SE (00010) | (0.0009) | (0.0013) | (0.0009) | (0.0008) [ (00012) | (0.0009) | (0.0008) | (0.0011) | (0.0001) | (0.0001) | (0.0001)
? —-0.0019 | -00023 | -0.0030 | 0.0003 | -00012 [ -00026 | 0.0004 | 00002 | -00027 | oooo0 | oocoo | -0.0014
SE (00014) | (0.0012) | (0.0018) | (0.0011) | (0.0010) [ (0.0018) | (0.0011) | (0.0010) | (0.0018) | (0.0002) | (0.0003) | (0.0003)
3 —0.0016 [ -0.0020 | -0.0021 | 0.0005 | -00005 [ -00021 | 0.0004 | 00006 | -00018 [ -00005 | -0.0002 | -0.0023
SE (00017) | (0.0015) | (0.0020) | (0.0011) [ (0.0011) [ (0.0019) | (0.0012) | (D.0010) | (0.0016) | (0.0004) | (0.0008) | (0.0004)
4 —0.0034 [-00034 [ -0.0015 | 00009 [ -0oote [ 00015 [ 00008 | 00003 | -00002 [—000t2 | —0.0005 | 00022
SE (00019) | (0.0016) | (0.0021) | (0.0010) | (0o011) [ (0o0z1) | (0.0011) | (00010 | (0.0014) | (0.0005) | (0.0006) | (0.0006)
5 00045 | -00041 | -0.0009 | 00022 | -00022 [ 00006 | 0.0017 | 00009 | 00000 | -00019 | -0.0007 | -0.0012
SE (0.0022) | (0.0019) | (0.0020] | (0.0010) | (0.0012) | (0.0021) | (0.0011) | (0.00100 | (0.0013) | (0.0006) | (0.0007) | (0.0006]
6 00043 [-00041 | -00012 | 00020 | -00024 | -00002 | 00008 | 00004 | -00002 | -00024 | -0.0007 | oooO1
SE (boozs) | (0.0023) | (0.0020) | (0.0012) | (0.0013) | (0.0022) | (0.0012) | (0.0011) | (0.0012) | (0.0007) | (0.0007) | (0.0006)
7 —0.0046 [ -00051 [ -0.0016 | 00027 [ -00033 [ 00004 | 00009 | 00010 [ -00011 [ 00027 | —0.0004 | 00009
SE (00028) | (0.0025) | (0.0021) [ (0.0014) | (00014 [ (00024) | (0.0012) | (0.0011) [ (0.0011) | (0.0009) | (0.0007) | (0.0006)
g —0.0038 [ -00049 [ -00013 | 00024 [ -0o031 [ 00000 | 00002 | 00006 | -00009 [—00030 | —0.0002 | 00009
SE (00029) | (0.0028) | (0.0023] | (0.0015) | (0.0016) | (0.0026) | (0.0011) | (0.0010) | (0.0009) | (0.0010) | (0.0007) | (0.0007)
9 —0.0033 | 00047 | -0.0005 | 00022 | -00025 | 00009 | 00002 | 00000 | -0.0006 | 00033 | 0.0000 | 00004
SE (0.0030) | (0.0030) | (0.0023) | (0.0016) | (00017 | (0.0028) | (0.0011) | (0.0010) | (0.0008) | (0.0012) | (0.0007) | (0.0008)
10 —0.0034 | -0.0049 | -0.0005 | 0.0024 | -0.0025 | 00012 | 0.0000 | 0.0001 | 00005 | —0.0035 | —0.0001 | 0.0001
SE (0.0031) | (0.0031) | (0.0023) | (0.0016) | (0.0018) | (0.0030) | (0.0011) | (0.0008) | (0.0007) | (0.0015) | (0.0007) | (0.0009)
11 —0.0032 [ -00048 | -0.o002 | 00024 | 00022 | 00019 | oooor | ooooz | -00001 | -00036 | ooco0 | oooo1
SE (00032) | (0.0032) | (0.0023) | (0.0016) | (0.0018) [ (0.0031) | (0.0010) | (0.0008) | (0.0007) | (0.0017) | (0.0007) | (0.0010)
[E —0.0032 [-00048 | -0.0002 | 00024 [-0o0022 [ 00026 | 00001 | 00002 [ ooo01 [-00033 | 0o0co2 | 00003
SE (00034 | (0.0033) | (0.0023) | (0.0016) | (0.0019) | (0.0033) | (0.0009) | (0.0007) | (0.0007) | (0.0019) | (0.0007) | (0.0010)
13 —-0.0034 | -0.0050 | -0.0002 | 00027 [ -00024 | 0.0032 | -0.0001 | 00001 | 00001 [ -00030 | 00005 | 00005
SE (00035) | (0.0034) | (0.0023) | (00016) | (0.0019) | (00034) | (0.0009) | (0.0007) | (0.0006) | (0.0021) | (0.0006) | (0.0011)
14 —0.0032 [ -0.0049 | -0.0001 | 00026 | -0.0024 | 0.0038 | 0.0000 | 00001 | 00003 [ 00027 | 0.0007 | 00007
SE (00036) | (0.0035) | (0.0023) | (00016) | (00019) | (0.0038) | (0.0009) | (0.0007) | (0.0006) | (0.0023) | (0.0006) | (0.0011)
15 00032 [-00049 | -0oo002 | 00025 | -00026 | 0.0043 | 00002 | 00002 | 00003 [ 00027 | oooo7 | 00009
SE (0.0036) | (0.0035) | (0.0022) | (0.0016) | (0.0019) | (00037) | (0.0008) | (0.0007) | (0.0006) | (0.0026) | (0.0006) | (0.0010)
16 —0.0030 [ -00049 | -0.0004 | 00025 [ -00028 [ 0.0045 [ 00002 | 00003 | 00007 [ 00027 | 00004 | 00012
SE (00037) | (0.0035) | (0.0021) | (00016) | (0.0020) | (0.0038) | (0.0008) | (0.0007) | (0.0006) | (0.0029) | (0.0006) | (0.0010)
Table 6 Standard errors of impulse responses on Figure 7.
logBoe logB096 | log9206 | 0gh708 | SRB0B1 | SQI5086 | S018206 | SQBT06 | HPE09 HPE0S6 | HPS206 | HPI706 | BKEOS EKE0ea | BKBZ0G
2 b c i 2 b c d 2 b c d a b =
1 0.0026 00025 —0.0005 0.0031 00020 00018 —0.000% 00032 00020 00010 —0.0005 00036 0,000 0.0002 —0.0002
S.E —00010 | —0.0008 | 00012 | —00012 | —00008 | —00007 | 00012 | 00012 | -00008 | 00007 | —0.0011 —0.0011 —0.0001 —0.0001 —0.0001
2 00017 0.0030 00015 00025 00017 Q0020 0000 00031 00020 00003 00018 00015 0.0005 0.0007 —0.0006
SE 00015 | 00012 | 00017 | -00020 | -00011 —00010 | —0.0018 | -00020 | —0.0011 00008 | 00015 | 00019 | -00002 | 00003 | —0.0003
3 0.0024 0.0041 0.0014 0.0009 0.0024 0.0028 000 0.001 4 0.0024 00016 0.0 8 0.0006 0.0010 0.0011 —-0.0011
SE 001§ | -0004 | -00018 | -00018 | -0002 | -00011 —00018 | 007 | 00012 | 00009 | -00018 | -00d 7 | 00004 | -00004 | —0000%
4 0.0020 00054 —0.0008 | -0.0004 0.0021 00037 —0.0012 0.0003 0001 6 00017 0.0001 —0003 00015 0.0012 —00013
SE —00018 | -000§ | 00020 | 0017 | -0002 | -00011 00020 | 008 | 00012 | 00003 | 00014 | 0007 | 00007 | -0.0006 | —0.0006
5 0.0002 00050 —0.0008 0.0011 000158 0.0031 —0001 0 00018 00013 00011 0.0008 0.0007 00017 0.0011 —0.0010
SE —-00024 | -00015 | -00021 00018 | -00ME | 00013 | -0.0021 —00020 | 00013 | 00008 | -00012 | 00016 | 00010 | -00007 [ 00006
3] —0.0013 0.0056 00018 | -0.0002 0.0021 00033 —0.0021 0.0007 0005 00015 0.0000 —Q0m2 00018 0.0008 —0.0006
SE —0.0031 —0.0021 —0.0021 —00017 | -00018 | 00014 | 00022 | -00018 | 0C013 | 00008 | 00012 | 0004 | 00013 | —00008 | 00005
7 —0.0028 00065 —00015 00017 0.0025 Q0057 00016 00029 00014 00018 00008 0002 00021 0.0006 —0.0003
SE —00038 | -00023 | 00022 | -00017 [ -00023 | —00015 | —0.0023 | -00020 | -0.0014 | 00008 | -0.0011 0004 | 00016 | -0.0005 | —0.0005
g —-0.0038 00066 —0.0003 0015 0.0038 0.0035 —-00012 0.0026 00013 00016 0.001 8 0.00CE 0.0027 0.0008 —0.0002
SE —00045 | -0.0026 | -00025 | -000E | -00026 | —00017 | -00024 | 00020 | 00013 | 00008 | 00010 | 00011 —0.0020 | -00009 | —0.0005
] —0.0035 00075 —0.000% 00016 0.0048 0.004 —00013 000258 00013 00018 00018 0.0008 0.0036 0.0007 00000
SE —D0048 | -00028 | -00026 | -00015 [ -00028 | —00017 | —00025 | -0.002 0003 | 00008 | 00010 | 0000 | -00025 | —00009 | -0.0005
10 —0.0038 00078 —0.0013 00014 0.0057 0.0044 —00015 00025 0.0006 00010 00016 0.0006 00045 0.0008 00005
SE —0.0051 —0.0031 —00027 | 00016 | —00033 | 00018 | 00025 | 00024 | -00014 | 00008 | 00010 | -00M0 | -00027 | —00008 | —0.0005
11 —-0.0035 00078 —-00015 006 00084 0.0043 00024 0.0031 —0.0001 0.0004 00013 0.0002 0.0048 0.0007 0.0008
SE —00053 | 00033 | 00028 | 00016 [ 00067 | —00018 | —0.0028 | -00025 | -0.0014 | 00008 | -00008 | —00008 | -00032 | -0.0008 | —0.0005
12 —0.003 00030 —0007 00010 0.0063 Q0045 —00030 Q0025 —0.0005 00002 0.0003 00000 00040 0.0004 00007
SE —00056 | 00035 | 00028 | -00016 | -0004 —00020 | —0.0026 | 00026 | —0.0015 | 00003 | 00008 | —00005 | 00037 | -0.0008 | —0.0005
13 —0.0030 0.0079 —000186 0015 00057 0.0045 —00029 0.0030 —0.0015 | 00003 0.0007 0.0003 0.0022 0.0000 0.0003
SE —00057 | -0.0038 | -00028 | 00018 | -00044 | —00022 | -00025 | —00028 | 00012 | 00008 | —-0.0008 | -0.0007 | —0.004 —00010 | -0.0005
14 —0.0028 00078 —00014 00014 00050 00045 —00028 00028 —00016 | 00005 00007 00002 | -0.000 —00002 | -0000
SE —00057 | 00040 | 00028 | 0006 [ -00046 | —00023 | 00025 | 00030 | -00012 | 00008 | -00008 | 00007 | 00044 | -00010 | -0 0005
15 —0.0027 00078 —00015 00012 0,004 0.0046 —00025 00025 —00015 | 00008 0.0008 —00003 | 00023 | -0.0003 | —0.0002
SE —00054 | 00042 | -00027 | -0001§ [ —00045 | —00024 | 00025 | —-0.0031 —00012 | 00008 | 00008 | -00006 | -00050 | —D.001 —0.0005
16 —0.0028 00077 —0.0017 0.0014 0.0038 0.0045 —0.0031 0.0031 —0.0010 | 00008 0.0003 0.0000 —0.0041 —0.0004 0.0001
SE —00050 | 00044 | 00027 | 00016 | 00061 —00025 | 00025 | 00033 | 0.0013 | 00008 | 00008 | 00006 | 00061 —00012 | 00005
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Table 7. Standard errors of impulse responses on Figure 8.

logB091 | 1028096 [ logd206 | 5Q8091 | SGB0I6 [ 509206 | HPEO91 | HPE09G | HPI206 | BKEDI1 | BKBD9E | BKIZOG6
a b c a b a b c a b c
1 0.0015 00002 | -0.0034 [ 00004 | 00009 | 00014 [ 00020 0.0008 | -0.0007 [ -00007 | -0.0003 | -0.0007
S5E 00018) | (0ome) | (00024 [ (00022) | (00019) [ (00025) | (00021) | (00019) | (0.0026) | (0.0002) | (0.0002) | (0.0003)
2 00004 | -0.0006 [ G.0001 -0.0035 | 0.0005 00028 0.0008 0.0004 00017 | 00024 | -0.0007 | -0.0029
SE (00030 | (0.0031) | (0.0068) | (0.0038) [ (0.0031) [ (00063) | (0.0023) | (0.0030) | (0.0063) | (0.0006) | (0.0007) | (0.0010)
3 00014 | -00032 [-00012 | 00071 [ 00013 | 00006 | 00001 [ 00007 | 00029 | 00049 | -0.0009 | -0.0060
S5E (00042) | (0.0043) | (0.0095) | (0.0047) [ (00043) [ (00079 | (00042) | (0.0041) | (0.0080) | (0.0012) | (0.0014) | (0.0020)
4 —0.0003 | -0.0031 | —0.0033 | -0.0061 0.0001 —0.0006 | 0.0024 00014 | 00049 [ 00075 | -0.0006 | -0.0094
S5E (00053 | (00053) | (00117) [ (00054 | (00054 [ (00094) | (00048) | (00049) | (0.0084) | (0.0018) | (0.0020) | (0.0029)
5 -0.0023 | -00037 | -00008 | 00070 [ 00003 | 00006 | 0.0018 0.0021 -00063 [ -00095 | 00000 | 00121
SE (0.0059) | (0.0062) | (0.0120] | (0.0055) | (0.0063) | (0.0100) | (0.0049) | (0.0054) | (0.0091) | (0.0025) | (0.0025) | (0.0035)
] -0.0061 | -00080 [-00026 | 00090 [ 00014 | 00059 | 00009 [ 0O0ME | 00118 | 00106 | 00003 | 00127
SE [(ooo64) [ (00070 | (0.0122) | (0.0058) | (0.0071) | (0o111) | (0.0051) | (0.0058) | (0.0097) | (0.0032) | (0.0031) | (0.0038)
i —0.0090 | -0.0088 | —0.0033 | 0.0108 [ D004 | 00110 | 00028 [ 00003 | 00148 [ 00112 | 0.0001 —0.0108
5E 00067 | tooo76) | (oo120) | (00060) [ (0oo7s) [ (00126) | (00051) | (00058) | (0.0097) | (0.0038) | (0.0035) | (0.0038)
8 —0.0106 | -00112 | -0.0005 | 00126 | 00070 | 00110 | 00041 [ 00007 | 00126 | 00116 | 0.0005 | -0.0074
5E (0.0087) | (0.0080) | (0.0119] | (0.0063) | (0.0082) | (0.0141) | (0.0048) | (0.0056) | (0.0092) | (0.0044) | (0.0037) | (0.0039)
9 -00101 [ -00138 | 0004 00127 | 00101 | 00079 | 00039 | 00022 [ 00090 | 00119 | -00008 | -0.0045
SE [ (00067 [(0.0083) | (0.0117) | (0.0064) | (0.0085) [ (00155) [ (0.0045) | (0.0053) | (0.0085) | (0.0050) | (0.0038) | (0.0043)
10 —0.0110 | -00164 | 00083 | -0.0139 [ 00135 | 00031 | 00048 [ 00040 | 00047 | 00119 | -0.0007 | 0.0019
SE (00087) | (0.0086) | (0.0113) | (0.0068) | (0.0087) [ (0O168) | (0.0042) | (0.0049) | (0.0077) [ (0.0056) | (0.0038) | (0.0043)
11 —0.0108 | -00173 | 00108 | 00135 [ 00153 | 00027 | 00043 [ -00044 | 00010 [ 00116 | -0.0003 | 00019
5E (00o88) | (0.0088) | (0.0107) | (0.0069) | (0.0089) [ (0.0170) | (0.0039) | (0.0043) | (0.0069) | (0.0063) [ (0.0037) | (0.0063)
12 00102 |-00177 | 00107 | 00128 | D063 | D0O078 | 00032 [ 00044 | DOME | 00116 | 00000 00072
SE | (00070) [ (0.0091) | (0.0103) | (0.0071) | (0.0091) | (00176) [ (0.0035) | (0.0038) | (0.0064) | (0.0071) | (0.0036) | (0.0056)
13 00104 |-00175 | 00106 | 00128 [ D0169 | 00127 | 00028 [ 0004 00028 | 00121 | 00000 00117
SE (00071) | (0.0093) | (0.0098) | (0.0073) [ (00094) [ (00181) | (00031) | (0.0034) | (0.0061) | (0.0080) | (0.0034) | (0.0061)
14 —0.0102 | -00166 | 00105 | 0026 [ D067 | 001N -0.0019 | —0.0031 00035 | 00130 | -0.0002 | 00135
S5E (00072) | (0.0096) | (0.0092) | (0.0074) [ (00097) [ (00187) | (00029) | (0.0032) | (0.0061) | (0.0091) | (0.0033) | (0.0066)
15 —00099 | -00167 | 00097 | 00121 [ D066 | DO210 | 00010 [-D0022 | 00035 | 00137 | 00004 | 00124
S5E (00074 | 0o097) | (00085 | (00074 [ (0o100) [ (00193) | (00027) | (00032) | (0.0061) | (0.0102) | (0.0031) | (0.0063)
16 -00094 | -00144 | 00084 | 00116 [ D069 | 00044 | 00002 [ 00013 | 00037 | 00133 | 00002 | 00101
SE (o077 [ ooss) | (o077 | (o074 [ 0o103) [ (00199 | (00026) | (0.0032) | (0.0060) | (0.0114) | (0.0032) | (0.0070)
Table 8. Standard errors of impulse responses on Figure 9.
logB0e1 | 1ogB086 | 1020206 | nga706 | 508081 | S0E086 [ 506206 | 506706 | HPE0M | HPS08G | HPS206 | HPA706 | BKEOST | BKBOBE | BKS206
a «] (=3 d a «] c d 2 b c d a b C
1 00007 | 00016 | -00057 | 00028 | 00024 | 00028 [ -00017 | -00055 | -0.0011 | 00008 | —0.0018 | 00061 | -00001 | 0.0010 [ -0.0007
SE (oom7) | (ooo17) | (ooogz) | (00025) | (0.0021) | (00018) | (00o024) | (0.0031) | (00019) | (0.0018) | (00024) | (000317 | (0.0002) | (0.0002) | (0.0003)
? 00031 | 00045 [ -00028 [ -00117 | 00068 | 00065 [ -00058 [ -00006 | 00025 | 00032 | -0.0052 | -00046 | 00001 | 0.0030 [ -0.0034
SE (00029) | (00026) | (0.0085) | (0.0066) | (0.0035) | (0.0028) | (00057) | (00081) | (0.0050) | (0oces) | (0.0057) | (0.0088) | (0.0004) | (0.0006) | (0.0010)
3 00053 | 00075 | —00004 | -00115 | 00101 | 00100 | -00053 | DOC24 | DOC44 | 00055 | —00026 | 00045 | 00012 | 00052 | -00070
S.E [0.0040) | (0.0032) | (0.0086) | (0.0083) | (0.0045) | (0.0086) | (00075) | (0.0082) | (0.0055) | (0.0065) | (0.0068) | (0.0100) | (0.0008) | (0.0012) | (0.0020)
4 oot14 | ooioo [-00073 [-00138 | 00188 | 00t54 [-00078 | ooo35 | ooovs | 00085 | —00044 | —00C60 | 00038 | 00068 | -00081
S.E 00051] | (00040) | (0.0088) [ (0.0113) [ (0.0056) | (0.0044) | (00088 | (00088) | (0.0059) | (00042] [ (0.0071) [ (0.0106) [ (0.0016) | (0.0018) | [0.0027)
5 oot20 | ooisz | o006t [-00125 | 00200 | ootee [-00022 [ 00134 | ooce7 [ o0o008s | 0002e | 00012 | 00081 | 0.0081 [ -0.0086
SE (0.0088) | (00047) | (0.0114) | (00125] | (0.0075) | (00054) | (00101) | (0.0115) | (0.0047) | (00047) | (00070) | (0.0108) | (0.0028) | (0.0024) | (0.0030)
6§ 00112 | oceos | 00013 [-00145 | 00297 | 0026 [ -00011 [ 00105 | ootod4 [ oo126 | 00052 | -00008 | 00125 | 00089 [ -0.0061
5F (oooea) | (oooss) | (noi2o) | (0.0135) | (00088) | (00063) | (00118) | (00125) | (000sa) | (Dooe) | (00074) | (00106) | (0.0043) | (0.0082) | (0.0030)
7 00030 | 00e3s | 00123 [ -00085 | 00225 | 00250 [ 00028 | 00215 | 00082 | 00128 | 00117 | 00140 | 00t61 | 00083 [-00027
SE (oot12) | (00063) | (0.0115) [ (0.0138) [ (0.0127) | (0.0072) | (001300 | (00126) | (0.0061) | (0.0061) [ (0.0075) | (0.0100) | (0.0063) | (0.0038) | (0.0028)
8 00051 | 00e52 | 00115 | -00028 | 00215 | 00261 | 00050 | DOZ13 | DO045 | 00118 | 00165 | 00133 | 00187 | 00092 | 00005
SE (00134] | (00070) | (0.0t14) | (00144) | (0.0155) | (0.0081) | (00138) | (0.0136) | (00062) | (0.0063) | (0o0076) | (0.0102) | (0.0086) | (0.0043) | (0.0028)
] ooo2t | oceds | 00086 | 000te | 00208 | 0.0P6ES | 00052 | 0018B | ooot2 | 00105 | 001768 | 00126 | 00pio | 00085 | 00020
S.E 00150 | (o0077) | (0.0122) [ (0.0148) [ (0.0180) | (0.0088) | (00142) [ (00151) | (0.0060) | (0.0062) [ (0.0078] | (0.0111) | (0.0112) | (0.0046) | [0.0025)
10 -00008 | 0068 | ooos0 | ooods | oozoo | ooees | 00023 | 00177 [ -00014 | ooos2 | 00168 | 00073 | ocgzs | 00072 | 0.0011
SE (00157] | (00084) | (oor2t] | (00152) | (0.0201) | (0.0087) | (00144) | (0.0154) | (0.0056) | (0.0062) | (00078) | (0.0108) | (0.0140) [ (0.0048) | (0.0028)
1 -00018 | 00270 | 00017 | DOOS3 | D020 | DOPA1 | —00022 | 00108 | -00020 | 0O0DB0 | 00142 | -00006 | 00234 | 00056 | -DO010
SE (00150 | (oooe0) | (ooi10) | (0.0153) | (0.0215) | (0.0103) | (00143) | (00147) | (0.0052) | (00060) | (0.0076) | (0.0084) | (0.0168) | (0.0048) | (0.0027)
12 -00025 | 00071 [-00014 | 00040 | 00208 | 00254 | -0.0080 | 00075 [ -00011 | 00041 [ 00100 [ -00078 | 00205 | 0.0088 | -0D0022
S.E (00134) | (000s6) | (0.0080) [ (0.0149) [ (0.0223) | (0.0108) | (00141) [ (00148) | (0.0049) | (0.0060) [ (0.0078) | (0.0083) | (0.0196) | (0.0050) | (0.0026)
13 -00078 | 00263 | 00018 | DO029 | DOZ16_ | DOP40 | —00124 | 00116 | 00002 | 00018 | 00075 | -00063 | 00135 | 00018 | -00014
SE (oo115] | (ooog) | (oooss) | (00142) | (0.0223) | (0.0115) | (00140) | (00167 | (0.0049) | (0.0060) | (00077) | (0.0080) | (0.0216) | (0.0051) | (0.0028)
14 -00033 | 00e51 | 00015 | 00015 | 00223 | 00225 | 00161 | 00117 | 00011 | 00004 | 00054 | 00076 | 00026 | —0.0006 | 0.0009
5E (ooto4) | (ootos) | (nooss) | (0.0132) | (00218) | (00118) | (00140) [ (00167) | (00052) | (Doc0) | (0.0076) | (000807 | (0.0224) | (0.0052) | (0.0036)
15 -00038 | 0036 | 00064 | ooo00 | oozes | oogo7 [ -00182 | 00172 | 00011 [ -00025 | 00038 | -00016 | -00102 | -00030 | 0.0039
SE (oo10s] [ (oo113) | (o.0o8a) [ (0o122) [ (ooz11) [ (0o124) [ (00139) | (00178) [ (0.0054) | (0.0060) [ (0.0074] | (0.0082) | (0.0226) | (0.0051) | (0.0043]
16 -00048 | 00214 | 00088 | -00014 | 00223 | oolB7 [ -00192 | 00185 | 00001 | -00046 | 00026 | 00018 | 00234 | -00046 | 00068
SE foot2z] [ (oot17) | (0.0088) [ (00112) | (0.0202) [ (0.0127) | (00138) | (00188) | (0.0053) | (0.0060) [ (0.0071) | (0.0076) [ (0.0247) | (0.0048) [ (0.0047)
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Table 9. Standard errors of impulse responses on Figure 10.

logB091 | 1028096 [ logd206 | 5Q8091 | SGB0I6 [ 509206 | HPEO91 | HPE09G | HPI206 | BKEDI1 | BKBD9E | BKIZOG6
a b c a b a b c a b c
1 0.000% 00011 | -0.0002 [ 00007 00010 | 00002 [ 0.0007 0.0003 | -0.0003 [ 00000 0.0000 | -0.0001
S5E (00007) | (00005 | (0.0005) | (00007) | (00005 [ (00005) | (00006) | (00005) | (0.0005) | (0.0001) | (0.0001) | (0.0000)
2 —0.0004 | 0.0018 00012 0.0008 00014 0.0011 0.0002 0.0007 00008 00001 —=0.0001 00000
SE (00010 | (0.0008) | (0.0006) | (0.0009) [ (0.0008) [ (00006) | (0.0009) | (0.0007) | (0.0008) | (0.0002) | (0.0002) | (0.0001)
3 —0.0029 | -00007 | 00012 | 00009 [ 00006 | 00009 | 00016 [ 00013 | 00004 00002 | -0.0004 | 00001
S5E (00013 | (0.0010) | (0.0006) | (0.0011) | (00010) | (00006) | (00010) | (0.0009) | (0.0008) | (0.0003) | (0.0004) | (0.0001)
4 —0.0027 | -0.0001 | —0.0004 | —-0.0001 0.0002 | -0.0004 | 00008 | 00006 | 00008 [ 00001 —-0.0008 | 00001
S5E (00016) | (00013 | (00007) [ (00011) [(0oo12) [ (00007) | (00011) | (00010) | (0.0006) | (0.0004) | (0.0005) | (0.0001)
5 -00041 | -00011 | -00014 | 00014 [ D0O007 | 00011 | 00022 [ 00019 | 00014 [ 00002 | 00012 | 00000
SE (0.0019) | (0.0013) | (0.0007] | (0.0010) | (0.0012) | (0.0006) | (0.0012) | (0.00100 | (0.0006) | (0.0004) | (0.0006) | (0.0001]
] -0.0026 | -00005 | 00028 | 00007 [ 00001 00020 | 00013 [ 00013 | 00020 | -00006 | -0.0013 | -0.0002
SE (00021 | (0.0013) | (0.0008) | (0.0010) | (00012) | (00007 | (0o012) | (00011) | (0.0008) | (0.0003) | (0.0006) | (0.0001)
i —0.0017 | -00005 [ -0.0037 | -0.0010 | 0.0003 | 00023 | 00010 [ 00010 | 00022 | 00007 | —0.0007 | —0.0002
5E 00021) | oo | oooo) [ (0oo1o) [(0oo12) [ (0oo09) [ (00013) | (0oo11) | (0.0008) | (0.0004) | (0.0007) | (0.0002)
8 —0.0002 | -0.0005 | -0.0029 | -0.0006 | 00005 | -00012 | 0.0001 —00003 | 00012 | -0.0005 | 00005 | —0.0002
5E (00021) | (0.0013) | (0.0012] | (0.0010) | (0.0011) | (0.0009) | (0.0013) | (0.0012) | (0.0009) | (0.0006) | (0.0008) | (0.0003)
9 00014 | -00001 [-0D0022 | -0.0001 00008 | 00004 [ 00008 00006 | 00004 [ 00000 00017 | -0.0003
SE (0.0020) | (0.0014) | (0.0013] | (0.0009) | (0.0011) | (D0009) | (DO014) [ (D0012) [ (0.0010) [ (0.0008) | (0.0010) | (0.0005)
10 00019 | -0.0001 {00015 | -0.0004 | 0.0006 0.0004 0.0007 0.0008 0.0001 0.0003 00023 | -0.0003
SE (00020 | (0.0014) | (0.0013) | (0.0008) | (0.0011) [ (00009 | (0.0015) | (0.0012) | (0.0011) | (0.0006) | (0.0012) | (0.0005)
11 00019 0.0000 | -0.0008 [ -0D.0003 | 0.0004 0.0009 0.0008 0.0008 0.0008 0.0001 00020 | -0.0003
5E (00019) | (0.0013) | (0.0013) | (0.0008) | (0.0010) [ (0.0010) | (0.0015) | (0.0012) | (0.0011) | (0.0008) | (0.0013) | (0.0005)
12 00014 | -00001 [-00008 | 00003 | 0.0000 0.0006 0.0008 00002 00004 | 00006 | DO012 | 00001
SE (0.0019) | (0.0011) | (0.0013) | (0.0009) | (0.0009) | (D001C) | (D0018) [ (D0013) [ (0.0011) [ (0.0007) | (0.0014) | (0.0004)
13 00008 | -00005 [-00008 | 00002 | {00004 [ 00002 00010 | 00001 00001 -00011 | 00004 00000
SE (00018) | (0.0010) | (0.0013) | (0.0010) | (00009 [ (00010 | (00015) | (0.0012) | (0.0010) | (0.0008) | (0.0015) | (0.0004
14 0.0004 | -0.0008 [ -0.0006 | -0.0001 | 00008 [ —0.0007 00012 | 00003 [ 00001 -00014 | -0.0001 0.0000
S5E (00017) | (0.0009) | (0.0013) | (0.0010) | (00009 [ (00009 | (00014) | (0.0011) | (0.0010) | (0.0010) | (0.0016) | (0.0004)
15 00003 | -00010 [-D0004 | 00000 | 0000 [ 00002 | 00014 [ -D0003 | 00000 | 00012 | -0.0003 | -0.0003
S5E [00016) | (00009 | (00013) [ (00010) | (0ooog) | (00008) | (00014) | (00010) | (0.0009) | (0.0010) | (D.0017) | (0.0004)
16 00002 | -0.0011 0.0001 00000 | 00013 [ 00002 | DOo012 | 00003 [ 00001 =00008 | <0.0004 | -0.0007
SE (0oo4) [ ooog) | oo12) | oo | wooos) [ (0oooe) | (00014 | (0.0008) | (0.0009) | (00010 | (0.0018) | (0.0005)
Table 10. Standard errors of impulse responses on Figure 11.
logB0e1 | 1ogB086 | 1020206 | nga706 | 508081 | S0E086 [ 506206 | 506706 | HPE0M | HPS08G | HPS206 | HPA706 | BKEOST | BKBOBE | BKS206
a «] (=3 d a «] c d 2 b c d a b C
1 -00008 | 00003 [-00008 | -00001 | 00000 | 0.0007 [ -00002 | —0.0003 [ -00001 | 00003 [ -0.0002 | 00008 | 00000 | 0.0000 | 0.0000
SE (o0006] | (00008) | (0.o007] | (00005) | (0.0006) | (0.0006) | (00008) | (0.0007) | (0.0006) | (0.0005) | (00005) | (0.0008) | (0.0001) | (0.0001) | (0.0000)
? -00021 | 00004 [ 00011 | 00013 [-00005 | 0000 [ 00008 | 00012 [ -00010 | 00001 | 00008 | 00006 | 00000 [ -00002 | 0.0000
SE (00010 | (00008) | (0.0010) | (0.0007) [ (0.0008) | (0.0008) | (00007) | (00008) | (0.0008) | (00007) [ (0.0006) | (0.0008) | (0.0002) | (0.0002) | (0.0001)
3 -00048 | -00023 | 00003 | 00010 | -00023 | -D0013 | 00003 | 00003 | —00030 | -00023 | 00004 | -00002 | -00002 | —0.0006 | 00001
S.E [(0.0014] | (00011) | (0.0011] | (0.0007) | (0.0010) | (0.0011) | (00007) | (00010) | (0.0009) | (0.0008) | (0.0006) | (0.0008) | (0.0002) | (0.0004) | (0.0002)
4 -00037 | -00017 |-00014 | -00005 | -00008 | -00005 | -00008 | —00015 | -00014 | -00014 | -00010 | 00020 | -00005 | -00015 | 00000
S.E Tooo19] | (ooot4) | (0.0010) [ (0.0008) [ (0.0011) | (0.0013) | (00007) [ (00010) | (00011) | (00008) [ (0.0006) | (0.0008) [ (0.0002) | (0.0006) | [0.0002)
5 -00047 [ -00015 [-00022 | -00012 [ -00021 [ -00006 | -00011 | -00025 | -0.0026 | -00018 [ -0.0018 [ -00007 | -00009 [-00022 | -00004
SE (0.0021] | (00014) | (0.0010) | (00007] | (0.0011) | (00011) | (00007) | (0.0010) | (0.0012) | (00010) | (0.0008) | (0.0008) | (0.00C3) | (0.0007) | (0.0002)
6§ -00036 | -00002 [ -00026 | -00023 | -00020 | 00004 | -00013 | -0.0027 [ -0.0018 | -0.0009 [ -00022 [ -00024 | -00009 [ -00020 | -00006
5F (ooo23) | (oootd) | (ooott) | (0.0008) | (00013) | (00011) | (00007) | (00011) | (ooo3) | (ooott) | (00008) | (000107 | (0.0004) | (0.0008) | (00002)
7 -00022 | 00007 [-00028 [ -00030 [-00022 | 00008 | -00012 | -00028 [ -0.0008 | 00002 [ -0.0020 [ -00023 | -00005 [ -00006 | -00005
SE (00023) | (00015) | (0.0012) [ (0.0008) [ (0.0015) | (0.0011) | (00007) [ (0o012) | (0ooi4) | (0oo1) [ (0.0007) | (0.0011) | (0.0005) | (0.0010) | (0.0002)
8 -00008 | 00010 | -00014 | -00025 | 00022 | 0.0008 | —00003 | —00015 | 00003 | 00010 | 00007 | -00007 | 00002 | 00018 | 00000
SE (0.0023] | (00015) | (0.0013) | (00011] | (0.0016) | (D0C12) | (00007) | (0.0013) | (0.0013) | (00012) | (00008) | (0.0012) | (0.0006) | (0.0012) | (0.0003)
] 00013 | ocoto | ooooz [ -00021 | -0o0cit | 00002 | 00002 | 0000t | oootd4 | 000f5 | 00004 | 00008 | 00007 | 00044 | 00005
S.E Too023] | (00015) | (0.0013) [ (0.0012) [ (0.0015) | (0001 2) | (00007) [ (00013) | (00013) | (0oor2] [ (0.0008] | (0.0012) | (0.0007) | (0.0015) | [0.0004)
10 oozt | ocoto | oootz [-00015 [-00005 [-00002 [ 00005 [ ooolt | ooots | ooots | oooto | oootz | oooio | 00058 | 00008
SE (0.0024] | (00014) | (0.0013) | (00012] | (0.0014) | (00011) | (00008) | (00013) | (0.0013) | (00012) | (00008) | (0.0011) | (0.0007) | (0.0020) | (0.0005)
1 00025 | 00007 | 00024 | -00007 | 00001 | -00005 | 00007 | D0024 | 00017 | 00008 | 00014 | 00022 | 00008 | 00054 | 00009
SE (0.0026) | (00013) | (0.0015) | (0.0012) [ (0.0014) | (0.0010) | (00008) | (00015) | (00014) | (noot2) | (0.0008) | (0.0013) | (0.0007) | (0.0024) | (0.0004)
12 00023 | 00005 | 00022 [ -00003 | 00006 [ -00006 | 00004 [ 00022 | 00016 | 00004 | 00012 | 00018 | 00005 | 00034 [ 00006
S.E (00027) | (0oot2) | (0.0o16) [ (0.0012) [ (0.0015) | (000100 | (00008) | (00016) | (00o14) | (0oot1) [ (0.0010) | (0.0014) | (0.0008) | (0.0027) | (0.0004)
13 00020 | 00003 | 00011 | 00001 | 000D4 | —00008 | 00001 | DOO1T | DOOTE | 00001 | 00006 | 00006 | 00002 | 00005 | 00001
SE (0.0027) | (00011) | (0.0017) | (00012] | (0.0016) | (00010) | (00010) | (0.0017) | (0.0015) | (00011) | (00010) | (0.0015) | (0.0013) | (0.0027) | (0.0004)
14 00017 | 00000 | 00001 | 00004 | 00004 | -00011 | -00003 | 00001 | 000T5 | 00000 | 00001 | 00002 | 00000 |-00023 | -0.0005
5E (00027) | (oooto) | (noota) | (0oo12) | (00o1a) | (00008) | (0oooe) | (0oo18) | (0oos) | (nooto) | (00010) | (00014) | (0.0018) | (0.0028) | ([0.0004)
15 00015 | -00001 [-00013 | 00004 | 0ooce [ -0o0013 [-00007 [-00014 | oootd4 | 00001 | -0.0004 | -00010 | -00005 [-00042 [ -0.0008
SE (000z26] | (00010) | (0oo5) | (00012) | (0.0017) | (0.0008) | (00008, | (0.0016) | (0.0015) | (0.0008) | (00008) | (0.0013) | (0.0024) | (0.0035) | (0.0004)
16 00010 | -00002 [ -00021 | 0oooz | -00c03 | 00015 [ -00010 [ -00023 | oooos | ooooz | —0oo008 | —00014 | -00007 | -00048 [ -00010
SE (00025) | (00008) | (0.0015) [ (0.0012) [ (0.0018) | (0.0008) | (00008) | (0.0016) [ (0.0014) | (0.0008) [ (0.0008) | (0.0012) [ (0.0026) | (0.0044) [ [0.0004)
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Table 11. Standard errors of impulse responses on Figure 12.

logB091 | 1028096 [ logd206 | 5Q8091 | SGB0I6 [ 509206 | HPEO91 | HPE09G | HPI206 | BKEDI1 | BKBD9E | BKIZOG6
a b c a b a b c a b c
1 00012 0.003 0.0008 00010 00013 0.0008 0.0004 0.0010 0.0008 0.0002 0.0002 | -0.0001
S5E (00006) | (0.0005) | (0.0005) | (00006) | (00005 | (00005) | (00006) | (00005) | (0.0005) | (0.0001) | (0.0001) | (0.0000)
2 00023 0.0025 0.0002 00018 0.0025 0.0001 0.0009 00018 00001 00008 00006 | -0.0001
SE (0.0009) | (0.0007) | (0.0006) | (0.0009) [ (00007 [ (00006) | (0.0008) | (0.0006) | (0.0008) | (0.0002) | (0.0002) | (0.0001)
3 0.0025 0.0030 0.0005 0005 0.0030 0.0004 0.0003 0007 00004 00011 0.0008 00001
S5E (00012) | (0.0009) | (0.0006) | (0.0010) | (00009) | (00006) | (00009) | (0.0007) | (0.0008) | (0.0003) | (0.0003) | (0.0001)
4 0.0037 0.0041 00012 0.0020 0.0039 00012 0.0008 0.0020 0.0009 00013 0.0008 0.0004
S5E (00015 | tooo1) | (0.0006) [ (00010) [ (ooo1o) [ (00007) | (00009 | (00008) | (0.0006) | (0.0004) | (0.0003) | (0.0001)
5 0.0029 0.0035 00010 0oo2 0.0032 0003 0.0002 0ooe 00008 00012 0.0008 00005
SE (0.0018) | (0.0013) | (0.0006] | (0.0010) | (0.0011) | (0.0006) | (0.0009) | (0.0008) | (0.0006) | (0.0005) | (0.0003) | (0.0001]
] 00015 00018 00013 | -0.0001 0007 00019 | 00007 [ 0000 00009 00005 | -0.0001 00005
SE [(00019) [(00013) | (0.0007) | (0.0009) | (0.0012) | (00007) | (0.0010) | (0.0008) | (0.0006) | (0.0005) | (0.0003) | (0.0002)
i 0.0011 0.0007 0.0005 | -0.0003 [ 0.0007 00018 | 00005 [ 00005 | DO004 | 00004 | -0.0005 | 0.0000
5E 00019) | o003 | (0o009) [ (0oo10) [(0oo12) [ (0o009) [ (00o11) | (00008) | (0.0007) | (0.0006) | (0.0004) | (0.0002)
8 —0.0002 | -0.0007 | -0.0007 | -0.0006 | 00005 | D.O006 | -00008 [ 00010 | 400005 | 00012 | —0.0008 | —0.0008
5E (00018) | (0.0012) | (0.0011] | (0.0010) | (0.0012) | (0.0010) | (0.0012) | (0.0009) | (0.0009) | (0.0007) | (0.0004) | (0.0003)
9 -00017 | -0005 [-00012 | 00018 [ 00012 | 00004 | 00017 [ 00013 | 00012 | 00016 | 00007 | 00017
SE  [oo1? [(ooor2) [ (o002 | (ooog) [(00012) [(oooro) [(0.0012) | (00010 | 0.0009) [ (o.000s8) | (0.0005) | (0.0005)
10 —0.0023 | 00015 [ 00013 | -0.0011 | 00014 | 00013 | 00014 [ 00009 | 00018 | 00017 | -0.0006 | —0.0021
SE (00017) | (0.0012) | (0.0011) | (0.0008) | (0.0012) [ (00010 | (0.0012) | (0.0010) | (0.0010) | (0.0009) | (0.0006) | (0.0006)
11 —0.0025 | -00015 [ -0.0008 | -0.0012 [ 00016 | 00018 | 00012 [ 00008 | 00018 | 00018 | <0.0006 | 0.0018
5E (00017) | (0.0012) | (0.0010) | (0.0008) | (0.0012) [ (0.0010) | (0.0012) | (0.00104 | (0.0010) | (0.0009) | (0.0006) | (0.0006)
12 -00019 | -00010 | 00002 | 00011 [ 00016 | 00016 | 00008 [ -D0005 | 00012 | -00023 | <0.0007 | 00010
SE [ (ooo18) [(0.0011) | (0.0009) | (0.0008) | (0.0012) | (0oo11) [(0.0011) | (00010 | (0.0010) | (0.0010) | (0.0007) | (0.0006)
13 —00011 | -00006 | 00008 | 00009 [ D0014 | 00008 | 00002 [ -00002 | {00004 [ -00030 | 00008 | 00000
SE (00017) | (0.0011) | (0.0009) | (0.0009) [ (00012) [ (00011) | (00011) | (0.0009) | (0.0009) | (0.0012) | (0.0007) | (0.0006)
14 —0.0006 | -0.0005 | 00011 -0.0010 | 0.0013 [ -0.000 0.0000 | 00001 00003 | 00036 | -0.0005 | 00008
S5E (00016) | (0.0011) | (0.0008) | (0.0009) [ (00011) [ (00010) | (D00010) | (0.0009) | (0.0003) | (0.0014) | (0.0007) | (0.0007)
15 00000 | -00004 [ 00011 -0.0008 | 00011 0.0004 0.0003 0.0000 00007 | 00034 | -0.0001 00012
S5E 00014 | oo | (00o008) | (00009) [ (00011) [ (00010) | (00010) | (00008) | (0.0008) | (0.0015) | (0.0007) | (0.0007)
16 —0.0001 | -00006 | 00008 | 00009 [ 00011 0.0006 0.0002 0.0000 00007 | 00026 | 00004 00013
SE (0003 | (0ooog) | (0.ooo8) | (00009) | (oooo) | (00009 | (00009) | (0.0007) | (0.0008) | (0.0017) | (00007 | (0.0008)
Table 12. Standard errors of impulse responses on Figure 13.
logB0e1 | 1ogB086 | 1020206 | nga706 | 508081 | S0E086 [ 506206 | 506706 | HPE0M | HPS08G | HPS206 | HPA706 | BKEOST | BKBOBE | BKS206
a «] (=3 d a «] c d 2 b c d a b C
1 -00027 | -0.0033 [ -00022 [ -00015 | -0.0025 | -0003 | -00022 | 00018 [ -0.0024 | 00027 | -00018 | 00023 | 00001 | -00003 | -0.0002
SE (00005] | (0ooce) | (0.o00s) | (00006) | (0.0005) | (0.0005) | (00005) | (0.0006) | (00005 | (0.0005) | (00005) | (0.0008) | (0.0001) | (0.0001) | (0.0000)
? -00026 [ -00028 [-00018 [ -0.0004 [-00025 [ -00025 | -00020 | -00004 [ -0.0013 | -00016 [ -0.0012 [ -00001 | -00004 [-00009 [ -00003
SE (00010 | (00008) | (0.0007) | (0.0008) [ (0.0008) | (0.0008) | (00007) | (00008) | (0.0008) | (00006) [ (0.0006) | (0.0008) | (0.0001) | (0.0002) | (0.0001)
3 -00018 | -00027 [ -00008 | 00002 | -00018 | -0001S | -00012 | 00002 | —00006 | -00007 | -00004 | 00006 | -000D6 | —00012 | 00000
S.E (000135 | (00010) | (0.0007) | (0.0009] | (0.0010) | (00010} | (00007) | (0.0008) | (0.0008) | (0.0007) | (0.0006) | (0.0008) | (0.0002) | (0.0003) | (0.0002)
4 —00011 | -00023 |-00005 | 00002 | -00006 | -00012 | -00007 | 00002 | -00003 | 00002 | 00002 | 00008 | -00008 | -00008 | 00005
S.E Tooo18] | (ooot2) | (0.0007) [ (0.0008) [ (0.0011) | (0.0011) | (00007) [ (00008) | (0.0008) | (00008] [ (0.0006) | (0.0008) [ (0.0003) | (0.0004) [ [0.0002)
5 -00004 [ -00006 [-00002 | 00000 [-00005 | 00008 | 00000 | 00000 | 00007 | o000l | 00004 | 00006 | -00008 | 00001 | 0.0007
SE (0.0022] | (00013) | (0.0007) | (0.0009] | (0.0012) | (00011) | (00007) | (0.0008) | (0.0010) | (00C08) | (0.0008) | (0.0008) | (0.0004) | (0.0005) | (0.0002)
6§ -0.0002 | -0.0004 [-00004 | 00001 [-00t13 | 00014 [-00001 | 00001 | 00004 | 00013 | 00001 | -00003 | -00010 | 0.0011 | 0.0005
5F (00026) | (oootd) | (0ooos) | (0.0008) | (000ta) | (00010} | (0oooB) | (0ooce) | (oooi2) | (nooos) | (0.0007) | (0.0008) | (0.0005) | (0.0006) | ([00002)
7 00006 | 000z [-00013 [-00012 [-0008 | 00022 [-00007 [-00011 | 00005 | 00012 | -0.0007 | -0004 [-00010 | 00015 [ -0.0001
SE (00033) | (00014) | (0.0008) | (0.0008) [ (0.0020) | (0.0010) | (00008) | (00008) | (00013) | (00008) [ (0.0007) | (0.0010) | (0.0006) | (0.0007) | (0.0002)
8 00025 | OCO0B | —00018 | -00007 | —00C21 | 00028 | 00008 | -00004 | DOOTO | 00003 | —0.0012 | 00010 | —00009 | 00012 | -00009
SE (0.0038) | (00014) | (0.0010) | (00010] | (0.0023) | (D0010) | (00008) | (0.0010) | (0.0013) | (00010) | (00008) | (0.0011) | (0.00C8) | (0.0007) | (0.0003)
] oooM | ocoos [-00016 | 00004 | -00013 | 00026 [ -00004 [ 00008 | oootf | 00005 | 00006 | 00001 | -0.0006 | 0.0006 [ -0.0014
S.E To0041] | (o0ot4) | (0.0011] [ (0.0010) [ (0.0022) | (0.0011) | (00008) [ (00010) | (00013) | (00010 [ (0.0008] | (0.00107 [ (0.0010) | (0.0008) | [0.0004)
10 ooos5z | ooots [-000t0 [ 00003 | 0000t | 0005 [ 00004 [ 00008 | ooces | oooos | o000z | 0oocs | oooot | 00008 [-00013
SE (0.0040] | (00013) | (0.0011) | (00010) | (0.0022) | (00012) | (00008) | (00010) | (0.0014) | (00010) | (00008) | (0.0010) | (0.0012) | (0.0009) | (0.0005)
1 00050 | 00015 | 00000 | 00014 | 00016 | 00022 | 0002 | DOC20 | DOG?8 | 00011 | 00012 | 00018 | 00013 | 00005 | -00006
SE (0.0037) | (00013) | (0.0010) | (0.0010) | (0.0026) | (0.0011) | (0oo10) | (00010) | (00015) | (0ooto) | (0.0008) | (0.0010) | (0.0013) | (0.0012) | (0.0005)
12 00038 | 0cots | 00008 | 00013 | 00027 | 00017 [ 0006 | 00016 | 00025 | 00013 | 00018 | 00018 | 00032 | 00010 [ 00003
S.E (00035) | (0oot2) | (noo1o) [ (000117 [ (0.0030) | (0.0011) | (0oo1a) [ (0oo12) | (oooa) | (0ooos) | (0.0008) | (0.0012) | (0.0014) | (0.0013) | (0.0005)
13 00019 | 00017 | 00012 | 00004 | 00035 | 00015 | 0004 | DOOO7 | DOOTE | 00014 | 00017 | 00008 | 00054 | 00013 | 00008
SE (0.0037) | (00012) | (0.0010) | (00011] | (0.0031) | (00010) | (00010) | (0.0012) | (0.0017) | (00008) | (0.0008) | (0.0012) | (0.0017) | (0.0014) | (0.0005)
14 00000 | OCO16 | 00013 | 00002 | 00038 | 00014 | 00008 | 00004 | 00004 | 000f2 | 00013 | 00006 | 00073 | 00010 | 00006
5E (00044) | (ooot1) | (nooto) | (00010) | (00028) | (00010} | (0oooe) | (0oo10) | (ooo7) | (nooos) | (0.0008) | (000117 | (0.0024) | (0.0013) | ([0.0005)
15 -00014 | 00015 | o001 [-00006 | 0oodo | 00013 | 00003 | -00004 [ -00006 | 00007 | 00008 | -00007 | 00078 | 00002 | 0.0000
SE (00050] | (00011) | (ooo) | (0:0008) | (0.0024) | (0.0010) | (00008, | (0.0010) | (00017 | (0.0008) | (©0008) | (0.0010) | (0.0035) | (0.0013) | (0.0005)
16 -00021 | 00014 | 00010 | -00010 | 00033 | oootd | -0ooo2 | —00008 | -00011 | 00003 | 00003 | -00014 | 00070 [ -oooos | -0o005
SE fooosz2] | (ooot1) | (0.0010) [ (0.0008] | (0.0025) | (0.0010) | (00008) | (00008) [ (0.0016) | (0.0008) [ (0.0008) | (0.0010) [ (0.0048) [ (0.0014) [ (0.0005)
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