Run the code in the following order:  

Do NOT run Program_generetate_GW_predictors. This has already been done. 

 
1. Functions
2. Main
3. Program_additional_in_sample
4. Program_asset_allocation 
5. SII_through_2021 
6. Var_De_

Final results included in the paper are visible in the excel sheet “Master results”. 
