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Idiosyncratic log—variance of series 6 (GBP, mean +/- 2sd)
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Parameter draws of factor log—variances with plotthin = 1
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Parameter draws of idiosyncratic log—variances with plotthin = 1
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Parameter draws of idiosyncratic log—variances with plotthin = 1
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Series 1 (AUD) loadings with plotthin = 1
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Series 2 (CAD) loadings with plotthin = 1
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Series 3 (CHF) loadings with plotthin = 1
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Series 4 (CZK) loadings with plotthin = 1
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Series 5 (DKK) loadings with plotthin = 1
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Series 1 (AUD) on Factor 1

Series 1 (AUD) on Factor 2
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Series 6 (GBP) on Factor 2

Series 6 (GBP) on Factor 1
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Estimated correlation of series 1 (AUD) and series 2 (CAD) (mean +/- 2sd)
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Estimated correlation of series 3 (CHF) and series 5 (DKK) (mean +/- 2sd)
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