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INDUSTRIL CLASSIFICATION LEVELS

DATADTREAM CLASSIFIES EACH COMPANY BY INDUSTRY (THAT IS, ITS PRIMARY
ACTIVITY ONLY). EQUITIES WITH SAME INDUSTRIL CLASSIFICATION ARE GROUPED
INTO SECTORS. DATASTREAM INDUSTRIAL CLASSIFICATIONS AT SIX LEVELS:
LEVEL1 MARKET DATA \\

LEVEL2 NON-FINANCIALS, EXG
'RESOURCES
FINANCIALS
LEVEL3 RESOURCES
BASIC INDUSTRIES
CYCLICAL CONSUM
NON- CYCLICAL
CYCLICAL SERVIC
NON- CYCLICAL SER
UTILITIES
INFORMATION(TE: oo =3+
FINANCIALS
LEVEL4 COMPRISING upgo 39 SECTORS, BAESED ON THE FTSE ACTUARIES

el 118 AN AN TN

LEVELS COMPRISING UP TO 11 FTSE ACTUARIES SUB-SECTORS.
e/

Y PSTR AMALTAE

EXCHANGE -
LEVEL6 LEVEL 6 GROUPS HAVE BEEN DEVISED BY DATASTREAM
EQUITIES ARE CLASSIFIED AT THE MOST DETAILED LEVEL .THEY ARE
CLASSIFIED BY MAIN ACTIVITY ACCORDING TO SECTOR DEFINITIONS
PUBLISHED BY THE FTSE ACTUARISE

Source:Datastream
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function y = rregress(datafile,weightfile, outputbeta,outputtstat,outputrsqgr,outputrbar)
% reading in data from csv file
m = csvread(datafile);

w = csvread(weightfile);

n = size(w,1);
% checking number of data availal
if n > size(m,1);error('Not enoud'
dep = m(:,1);
ind = m(:,2:end);
% calculate rolling beta
for count = n:size(m, 1)
tempdep = dep(count-n+
tempmat = ind(count-n+1:c
tempind = [J;
tempind(:,1) = w.*tempmat(:,1); -
% applying the weight “ iv
for tcount = 2:size(ind,

tempind = [tempind w.empmat(:.tcount)];

en:jempres = 0'8<@M@ﬂ§sﬂtﬁl’pﬂ.iﬂﬂ;} n ‘j
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