Files:

cleanexch.xls – file containing the exchange rates in U.S$ per foreign currency exchange rates for Canada, France, Germany, Italy and Japan.

japan.xls – Japanese consumer prices taken from the National Government Series on Datastream.  (Note that the OECD series for Japan does not go back all the way to 1/62.)

logcpi.xls – the corrected logs of Canadian, French, German, Italian, Japanese and U.S. CPI data on all items, food, all goods less food, services less rent and rent, from 1/62 to 12/95. (Not seasonally adjusted.)  This contains the full Japanese CPI series.

MODEXCH.xls – a preliminary file used to calculate the U.S$ per foreign currency exchange rates for Canada, France, Germany, Italy and Japan.

RAWcorrected.xls – the corrected Canadian, French, German, Italian, Japanese and U.S. CPI data on all items, food, all goods less food, services less rent and rent, from 1/62 to 5/97. (Not seasonally adjusted.)  This does not contain the full Japanese CPI series.

TTT1xls – Canadian, French, German, Italian, Japanese and U.S. CPI data on all items, food, all goods less food, services less rent and rent, from 1/62 to 5/97. (Not seasonally adjusted.)  This one does not correct for the problem with the U.S. CPI series.

/Final

lcpi.fmt – Gauss matrix file containing logs of Canadian, French, German, Italian, Japanese and U.S. CPIs from 1/62 to 12/95.

lcpi.txt – test file of lcpi.fmt

logcpi2.xls – same a s logcpi.xls in /CPI directory, except that it also contains information on the weights used in the price indexes.

lxrate3.fmt – Gauss matrix file containing logs of Canadian, French, German, Italian, Japanese exchange rates from 1/62 to 12/95.

lxrate3.txt – text version of lxrate3.fmt

msedif3.txt, mseplot.txt – Gauss programs used to calculate the mse ratios, and plot them.

weights.fmt, weights.txt, weights.xls – Gauss, text and Excel files containing the traded and non-traded CPI weights.

