FVD1.DAT <data/FVD1.dat> 


Stock market data from "Non-Linear Time Series Models in Empirical Finance" (Franses and Van Dijk, 2000). <http://www.few.eur.nl/few/people/djvandijk/nltsmef/nltsmef.htm> Eight daily indices of stock markets in Amsterdam (EOE), Frankfurt (DAX), Hong Kong (Hang Seng), London (FTSE100), New York (S&P 500), Paris (CAC40), Singapore (Singapore All Shares) and Tokyo (Nikkei). January 6, 1986 until December 31, 1997. Comma-delimited file. Original source: Datastream. 


FVD2.DAT <data/FVD2.dat> 


Foreign currency exchange rate data from "Non-Linear Time Series Model in Empirical Finance" (Franses and Van Dijk, 2000).  <http://www.few.eur.nl/few/people/djvandijk/nltsmef/nltsmef.htm>The exchange rates are the Australian dollar, British pound, Canadian dollar, German deutschMark, Dutch guilder, French france, Japanese yen and the Swiss franc, all expressed as number of units of the foreign currency per US dollar. Daily data: December 31, 1979 until December 31, 1998. Comma-delimited file. Original source: Federal Reserve Bank of New York





