Sources of Detrended Quarterly Data Sets

DTQ1: "Real GDP, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992067;

DTQ2: "Real Consumption, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992044;

DTQ3: "Real Consumption of durables, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992045;

DTQ4: "Real Consumption of semi-durables, seasonally adjusted at annual rates, in millions of 1997 dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992046;

DTQ5: "Real Consumption of non-durables, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992047;

DTQ6: "Real Consumption of services, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992048;

DTQ7: "Real Business fixed capital formation (business investment), seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992052;

DTQ8: "Total Investment, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992052 and v1992057;

DTQ9: "Real Residential investment, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992053;

DTQ10: "Real non-residential investment, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992055;

DTQ11: "Real investment in machinery and equipment, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992056;

DTQ12: "Real exports of goods and services, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992060;

DTQ13: "Real imports of goods and services, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992063;

DTQ14: "Real government expenditures on goods and services, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992049;

DTQ15: "Real government fixed capital investment, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992050;

DTQ16: "Real government expenditures on goods and services, seasonally adjusted at annual rates, in millions of 1997 chained dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1992049;

DTQ17: "Gross Domestic Product Implicit Price Deflator, 1997=100,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v1997756;

DTQ18: "Chartered bank assets and liabilities and monetary aggregates,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v37152;

DTQ19: "Chartered bank assets and liabilities and monetary aggregates,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v37150;

DTQ20: "Chartered bank assets and liabilities and monetary aggregates,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v37145;

