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Philip Kokic

QANTARIS GmbH

28.06.02

Throughout, for the time series/panel data:

W refers to the UK shares data

X refers to the US shares data

Y refers to the UK Gilts data (bonds)

Z refers to the UK options data

WXY refers to the horizontally merged W, X, and Y data

All files are tab delimited. 

All WXY data files have 520 observations and 51 variables (columns) plus one header 

line with variable name. 

All Z data files have 520 observations and 36 variables (columns)  plus one header 

line with variable name. 

Both the WXY and Z data sets contain log-return data. These represent the last two years of

the 5 years of financial time series/panel data. Missing values in the two true data files, 

QWXYStar.txt and QZStar.txt, are represented by '-9', and there will be a '-9' in the 

correponding position in the missing and imputed data files. Missing values in the missing 

data files are represented by no value in the position. These data are thus in the appropriate 

format for feeding into NAG's evaluation software.

****************************************************************************************************

To form a complete set of files for evaluation, these datasets should be put in the same directory as 

the expanded QANTARIS1.zip - QANTARIS5.zip files sent to ONS earlier.

Note that this completes all experiment results that QANTARIS will be sending to ONS.

*****************************************************************************************************

This folder contains the following files for QANTARIS' experiments for the evaluation phase of the 

EUREDIT project:

QZ2005.txt:

Imputed data files for experiments 5 for the Z data

QZ2005_imp_res.txt:

Result files of step 2(b) of the evaluation procedure

QZ2005N.doc:

Corresponding word documents briefly describing each experiment and other statistical information

QZ3005.txt:

Imputed data files for experiment 5 for the Z data with errors added

QZ3005_imp_res.txt:

Result files of step 2(b) of the evaluation procedure

QZ3005N.doc:

Corresponding word documents briefly describing each experiment and other statistical information

