Описание данных

	Interest rates.xls
	

	
	
	

	BBUSD3M
	U$
	US INTERBANK 3 MTH (LDN:BBA)  -  OFFERED RATE

	FIBOR3M
	DM
	GERMANY INTERBANK 3 MONTH  -  OFFERED RATE

	JPIBK3M
	Y
	JAPAN INTERBANK 3 MONTH  -  OFFERED RATE

	LDNIB3M
	£
	UK INTERBANK 3 MONTH  -  MIDDLE RATE

	
	
	

	GBBD05Y
	
	GERMANY GOVERNMENT BOND 5 YEAR  -  RED. YIELD

	GBJP05Y
	
	JAPAN GOVERNMENT BOND SERIES 5 YR  -  RED. YIELD

	GBUK05Y
	
	UK GOVERNMENT BOND SERIES 5 YEAR  -  RED. YIELD

	GBUS05Y
	
	US GOVERNMENT BOND SERIES 5 YEAR  -  RED. YIELD

	
	
	

	Index.xls
	
	

	
	
	

	DJINDUS
	
	DOW JONES INDUSTRIALS  -  PRICE INDEX

	FTSE100
	
	FTSE 100  -  PRICE INDEX

	HNGKNGI
	
	HANG SENG  -  PRICE INDEX

	JAPDOWA
	
	NIKKEI225 STOCK AVERAGE  -  PRICE INDEX

	
	
	

	mutual fund.xls
	

	
	
	

	Information concerning the data on the worksheets

	
	
	

	The worksheets ' wld + load ' and ' wld + noload ' contain monthly mutual fund returns over the period January 1990 - December 1998. 

	The investment style of the funds is world, I.e. the funds hold an internationally diversified portfolio of stocks.

	‘load' indicates that an investment in the fund requires an initial fee, while 'noload' implies no investment fee.

	
	
	

	The worksheet ' msci + euro ' contains monthly returns of four MSCI indices (USA, Europe, Japan and World). 

	The column euro contains monthly returns on a set of eurocurrency deposits.


