Variables

code_1 – country code, exporter
code_2 – country code, importer
year – year 
quarter – quarter 
exports_1 – exports from country_1 to country_2, in country_1 currency 
exports_2 – imports from country_1 to country_2, in country_2 currency 
country_1 – country 1
country_2 – country 2
sov1938_2 – dummy variable indicating if country 2 is a sovereign in 1938 
sov1938_1 – dummy variable indicating if country 1 is a sovereign in 1938 


rate_obstfeld_1 – exchange rate country 1 from Obstfeld, M., Shambaugh, J. C. and Taylor, A. M. (2004). ‘Monetary sovereignty, exchange rates, and capital controls: the trilemma in the interwar period’, IMF Staff Papers, vol. 51(1), pp. 75-108.
rate_obstfeld_2 – exchange rate country 2 from Obstfeld et al (2004)
rate_gfd_1– exchange rate country 1 from Global Financial Data (2021). 

rate_gfd_2– exchange rate country 2 from Global Financial Data (2021).


Sources for the trade data:
	
Austria: Statistik das Aussenhandles, February 1930 through January 1939, monthly

	Belgium: Comptes Speciaux par Pays de Provence et de Destination: Part 1

Brazil: Foreign Trade, 1932-1939, quarterly


	Bulgaria: Bulletin Statistique Mensuel, June 1920 through December 1939, monthly

Canada: Monthly Report of the Trade of Canada: Imports for Consumption and Exports. Canada, Dominion Bureau of Statistics, January 1929 through December 1939, monthly

Czechoslovakia: Monthly Summary of Foreign Trade, April 1924 through June 1939, monthly

	
Denmark:  Handelsstatistiske Meddelelser, January 1927 through December 1940, monthly

	
Egypt: Foreign Trade, January 1919 through September 1940, monthly

Estonia: Eesti Statistika, January 1923 through December 1937, monthly

Finland: Ulkomaankauppa Utrikes Handel, Commerce Extérieur de la Finlande, Finland, Tilastokeskus, Helsinki, January 1921 through August 1939, monthly

	
France: Statistique Mensuelle du Commerce Exterieur de la France, January 1919- December 1938, monthly



	Germany: Monatliche Nachweise über den auswärtigen Handel Deutschlands,
1924 through Quarter 1 1937, quarterly; March 1937 through October 1939, monthly.

Great Britain: Accounts Relating to Trade and Navigation of the United Kingdom. January 1920-July 1939, monthly. Sir Auckland Geddes, ordered by The House of Commons, London: Published by his majesty’s stationary office.

	
Greece: Bulletin Mensuel du Commerce Special, January 1925 through August 1940, monthly

Hong Kong: Trade and Shipping Returns, April 1930 through December 1940, monthly


	Hungary: Statisztikai Havi Kozlemenyek, 1925 through 1936, quarterly.


	Iceland: Statistical Yearbook, July 1934 – December 1934 and May 1935 – November 1941, monthly.

India: Trade and Navigation, January 1922 through December 1940, monthly

	
Ireland: Trade and Shipping Returns, 1924-1942

	
Italy: Movimento Commerciale del Regno D’Italia, Ministero dello Finanze, Officion Trattati e Lebislazione Doganale, (1919-1935) 


	Japan: Monthly Return of the Foreign Trade of the Empire of Japan, 1924-1938


	Latvia:   Commerce et Transit, 1929 through 1938, monthly

Lithuania: Bulletin Statistique, November 1923 through August 1939, monthly

Malaya: Imports and Exports, July 1921 through December 1936, monthly



	Mexico: Commercio Exterior Y Navegacion, January 1928- December 1929 and Revista de Economia Y Edstadistica, April 1932-Februrary 1940, monthly.


	Netherlands: Handelsverkeer, Quarter 1 1934-Quarter 3 1939, quarterly

	
Norway:  Statistiske Meddelelser, Quarter 1 1932 through October 1939, quarterly

Palestine: Commercial Bulletin, July 1924 through October 1939, monthly


	Poland: Handel z Poszczególnemi Krajami, January 1925 through May 1939, monthly starting in January 1927

Romania: Commerce Exterieur, October-December 1935 and April 1937 – January 1939, monthly

	
Sierra Leone: Royal Gazette Trade Supplement, January 1931 through January 1940, monthly.

South Africa: Monthly Trade, Dates: 1919 through 1934, quarterly

Switzerland: Statistique Mensuelle du Commerce Exterieur, January 1925 through December 1940, monthly



 
