estimation_baseline.m: Produces Tables 2-3 and Figures 3-4.
	Table 2: uncomment line 12-13, comment line 18-19
	Table 3: uncomment line 18-19, comment line 12-13
[bookmark: _GoBack]estimation_seasonal_xi_invariant.m:  produced Tables 5-6
Table 5: uncomment line 12, comment line 17
	Table 6: uncomment line 17, comment line 12
dianostics.m: produces Figures 5-8
	Figure 5&6: uncomment line 11-12, comment line 17-18
	Figure 7&8: uncomment line 17-18, comment line 11-12
break_test.m: structural break test in Section 4 page 22. 
data_read.m:  convert daily data into weekly.
panel_close:  a panel of prices. every row corresponds to a day t, and the dates are in the first column with the format yyyymmdd. Every column corresponds to a contract, and the expiration months of the contracts are in the first row with the format of yyyymm. 
datej: dates of the jth week of a month in the form of yyyymmdd, for j=1,2,3,4.
yj_matu:  log prices. Each row corresponds to a day, with dates in datej, for j=1,2,3,4. The kth column corresponds to the kth nearest contract. 
