Data for “Identification of New Keynesian Phillips Curves from a Global Perspective”, Dees Pesaran, Smith and Smith  JMCB MS08-298.

The data used for estimation is in the file 
JMCB08-298data​_Indidual_Excel_worksheets.xls. 
This contains data for 1979Q1-2006Q4 for 

US, Japan, Germany, UK, France, Italy, Spain, Canada in separate sheets. 

A list of variables is given below.
Some of the data are calculated from GVAR33_NoEQ&LR_19October08. 
In particular
Foreign variables are country specific trade weighted averages of the other countries in the GVAR. 
Steady state values are long-horizon forecasts from GVAR.

The variables are: 
Date; 
y log real GDP; 
Dp=p-p(-1), inflation; 
ep=e-p, real exchange rate; 
r short interest rate; 
ys foreign log real GDP; 
dps foreign inflation; 
eps foreign real exchange rate

rs foreign short interest rate; 
poil log oil price; 
p log price; 

ps log foreign price; 

e log exchange rate against US dollar; 

es log foreign exchange rates; 

y_c=y-y_p log output deviation from steady state; 

dp_c inflation deviation from steady state; 

ep_c  real exchange rate deviation from steady state; 

r_c interest rate deviation from steady state; 
y_p output steady state; 
dp_p inflation steady state; 
ep_p real exchange rate steady state; 
r_p interest rate steady state; 
ys_c foreign log output deviation from steady state; 
dps_c foreign inflation deviation from steady state; 
eps_c foreign real exchange rate deviation from steady state

rs_c foreign interest rate deviation from steady state; 
ys_p foreign log output steady state; 
dps_p foreign inflation steady state; 
eps_p foreign real exchange rate steady state;
rs_p foreign interest rate steady state

y_hp deviation of log output from hp filtered value (
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=1600).
Estimation was carried out in Limdep. Commands pds=4, gives Newey West standard errors, lag 4, Bartlet weights, variance is calculated by dividing by T rather than T-k as in some other programs. The Wald command tests the specified restrictions. 
create;dpoil=poil-poil[-1];dpf=dp[+1];dpb=dp[-1]$

create;dpf_c=dp_c[+1];dpb_c=dp_c[-1];dp99_c=dp_c-0.99*dpf_c$

Table 2 with restriction
2sls;lhs=dp;rhs=one,dpf,dpb,y_hp;pds=4; 
inst=one,y_hp[-1],dp[-1],r[-1]$

wald;fn1=b_dpf-0.99;fn2=b_dpb$
Table 3, with restriction

2sls;lhs=dp;rhs=one,dpf,dpb,y_c;pds=4;

inst=one,y_c[-1],dp[-1],r[-1]$

wald;fn1=b_dpf-0.99;fn2=b_dpb$
Table 4. 

2sls;lhs=dp;rhs=one,dpf,dpb,y_c;pds=4;

inst=one,y_c[-1],dp[-1],r[-1],

ys_c[-1],dps[-1],rs[-1],ys_c,dps,rs,dpoil$

wald;fn1=b_dpf-0.99;fn2=b_dpb$
Table 5

2sls;lhs=dp_c;rhs=dpf_c,dpb_c,y_c;pds=4;

inst=one,y_c[-1],dp_c[-1],r_c[-1],
ys_c[-1],dps_c[-1],rs_c[-1],ys_c,dps_c,rs_c,dpoil$

wald;fn1=b_dpf-0.99;fn2=b_dpb$
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