“MRW_JBES_CKP.m” is the main Matlab file to estimate the Chan, Koop and Potter model and derive the R2 bounds etc.
“MRW_JBES_SWC.m” is the main Matlab file to estimate the Stock, Watson and Chan model and derive the R2 bounds etc.
[bookmark: _GoBack]As explained in these files, the first part of the code in each file is used with the kind permission of Joshua Chan.

