Sources of Daily Data Sets

D1: "Overnight money market interest rate, in percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v39050;

D2: "Lower bound interest rate on the operating band, in percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v39076;

D3: "Upper bound interest rate on the operating band, in percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v39077;

D4: "Target interest rate for the overnight money market interest rate, in percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v39079.

