Source of Monthly Data Sets

M1: "Consumer price index,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v735319;

M2: "Consumer price index for the United States,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v11123;

M3: "New housing price index,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v734237;

M4: "Consumer price index excluding food, energy, and the effects of indirect taxes,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v36399;

M5: "Consumer price index excluding the 8 most volatile components and the effects of indirect taxes (CPIX),” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v36406;

M6: "Price index for petroleum and coal products,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v3822650 and v83778;

M7: "U.S. exchange rate (price of a U.S. dollar in Canadian dollars),” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v37694;

M8: "German exchange rate (price of a Deutschmark in Canadian dollars),” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v37454;

M9: "Japanese exchange rate (price of Japanese Yen in Canadian dollars),” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v37456;

M10: "Three-month Treasury bill rate in present,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v122531

M11: "Average yield on Government of Canada marketable bonds over 10 years in percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v122487;

M12: "Monetary base, seasonally adjusted, in millions of dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v37145;

M13: "M2++, seasonally adjusted, in millions of dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v37150;

M14: "M1++, seasonally adjusted, in millions of dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v37152;

M15: "Toronto Stock Exchange composite price index,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v122620;

M16: "Monthly real GDP in 1997 dollars,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v2036138;

M17: "Help wanted index,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v3759;

M18: "Unemployment rate, in percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v2062815;

M19: "Labour force, in thousands,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v2062810;

M20: "Employment, in thousands,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v159599;

M21: "U.S. unemployment rate for males, in percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v122076;

M22: "Unemployment rate for males, in percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v2062824;

M23: "Unemployment rate for females, in percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v2062833;

M24: "Unemployment rate for ages 15–24,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v2062842;

M25: "Unemployment rate for ages 25–54, percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v2062950;

M26: "Unemployment rate for ages 55 and over, in percent,” adapted from the Statistics Canada CANSIM database <http://cansim2.statcan.ca>, Series v2062977.

