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Stock Market Data

CRSP Stock Monthly & Daily

Capital IQ Compustat EMDB

Capital IQ Compustat North American Prices
Capital IQ Compustat Global Prices

London Share Price Data (LSPD)

Financial Statements

Bureau van Dijk: Amadeus, Bankscope, ISIS, and OSIRIS
Capital 1Q Compustat Fundamental

Capital IQ Compustat North America Annual & Quarterly
Capital 1Q Compustat Global Fundamentals

Capital 1Q Compustat Segments

Capital IQ Compustat Point-in-Time Fundamental NYSE Euronext TAQ
CRSP CRSP Compustat Merged (CCM) OptionMetrics

Factset Market Factors & Indices

Earnings Forecast & Ratings

Fixed Income & Loan Data

Corporate Governance

Thomson Reuters IBES CRSP Treasuries Capital IQ Compustat Execucomp
S&P Ratings Express GOVPX Corporate Library
Zacks Mergent FISD and NAIC RiskMetrics
Thomson Reuters DealScan KLD
TRACE
Markit CDS
Ownership Data WRDS SEC Analytics Suite Other Databases
CRSP Mutual Funds WRDS SEC Filing Global Insight Economics
HFR WRDS CIK Linking Tables Global Insight Commaodities

Thomson Reuters Insiders
Thomson Reuters 13F
Thomson Reuters Mutual Funds
WRDS MFLINKS

WRDS Filing Exhibits
WRDS 8-K Items

Global Insight Market Indices
Call Reports
Bank Holding Company Reports

BEZHIESIHE) Browse Data by Concept

8


https://wrds-www.wharton.upenn.edu/pages/browse-data-concept/

WRDS

&
Bl XFEHES

IXIJ <




EMWRDS
wrds-www.wharton.upenn.edu

& wrds-www.wharton.upenn.edu
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EﬂﬂWR DS Register for WRDS

Username

~ 7
|

Username Please choose a username

Required. 4 to 15 characters long. Lowercase letters and digits only. Must start with a letter.
Password

Password Please choose a password

Your password must contain at least 12 characters

Your password can’t be a commonly used password.

Your password can‘t be entirely numeric

Passwords may contain ASCII letters, numbers, spaces, and punctuation characters: “~l@#$%*&*()-=_+[\}[:"", /<=7

.

.

.

Password confirmation

Password confirmation Please choose a password.

Enter the same password as before, for verification.

First name

IR EHIBEREH
WRDSEIRR L  woreme

GHOER, FHEE
H= Email address
WBIEAHEN: | gemu cdu.cn

Subscriber

-Xiamen University .

User type

The account type of this user.
Expiration date

2021-09-28

Department

Department
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DATA SERVICES

lul Get Data v |&a Analytics» 7 Classroom~ L Researchv @ Support v Egljj ﬁg

miEGet Data >
All DataBETE
R, THIZTrial
SubscriptionsA] &
BEUER R AR
ANETE,

DARI Paths

Data, Analytics, Research, Technology
by wrds s
A - .

Researchers Instructors

{£“Subscriptions”
Wharton Research Data EF'EE és‘l-:lzl3 EJ:FJ\SE

Subscriptions

» 2iQ B . Healthbase @ RavenPack @

Services adds Refinitiv %’Q}E
» Free Data B . Hedge FundResearc... @ 5 RepRisk @ Datastream and ESG ...

March 29th, 2021
» American Hospital As... o] » IBES | 113] » Research Quotient @

Webinar: Essential
Regulators’ Toolkit: Deep

ALAD Nivin An NAta

» Audit Analytics B . iHs Global Insight B  , secorderExecuton @
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Search WRDS
DATA SERVICES

W'harton WI'dS WHARTON RESEARCH

UNIVERSITY 0f PENNSYLVANIA

|ml Get Datav  |#a Analyticsv 7 Classroom v

# Home

0 Research v

Q

® Support

DARI Paths

Data, Analytics, Research, Technology

bywrds' s
B o

Researchers Instructors

74

-

Subscriptions

» 2iQ B . Healthbase @  RavenPack @ P
» Free Data B  ; Hedge Fund Researc... B 5 RepRisk @ MAR
» American Hospital As... o] » IBES | 113] » Research Quotient @

» Audit Analytics B . iHs Global Insight B  , secorderExecuton @ i

AMAD

Ne .

Information Professionals

HRIEAEIN AT

a. BAEX, B
F eI RER BEHA T
BEF.

WRDS News

Wharton Research Data
Services adds Refinitiv
Datastream and ESG ...
March 29th, 2021

Webinar: Essential
Regulators’ Toolkit: Deep

Nivin An NAta
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LATE0EEAWRDSHRZEEH, BIAREFBMWRDSERE SubscriptionsHiE

=P

Bank Regulatory Database
Blockholders

CBOE Indexes

DMEF

Dow Jones

Fama-French Portfolios and Factors
FDIC Database Files

Federal Reserve Bank Reports

IRl Marketing Factbook

Penn World Tables

Philadelphia Stock Exchange

SEC Disclosure of Order Execution
TRACE

MSRB

OTC Markets

Federal Judicial Center
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S&P Compustat & Capital IQ (fRE£Ek)

o FRE: Compustat NA, Global, Bank, Segments
o EHNIUFZHEE, WRABRIEERUFNRER. $EEBZEINER, &

1$104,000 ™ ETEAETAT: #819130,000MNMEE, JLFERERIT9%ME.
SEWERAZEI19504F,

CRSP (EEIZMIXRFESFMIBHRALD) -
o =FFE: CCM, Stock, Treasury

o EREEMICRTALNNSRZ. EEUESFEZ AT RREMARRRMIESNTE. Bk
MR AL ERZYEIE. =REOJ[EEI19265F,

Option Metrics (HIfSUGASERENRES) :

o BE1996FLIKBEEERZ T EHMMNENA TR TIZR AN EEE L
g{ﬁ@iﬁ%}ﬁﬁngﬁ—ﬁﬂﬂ&ﬁ%ﬁ&; PAR RS 7 >R B EUEZR B 200251 8 LAKEIZ 9007
THEARIESS,
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M Get Data v
Q

® Support »

s Analy
CS¥  ® Clas:
sroomy o
Research v

' Subscriptions

n k > Fe 4 < =
an Hospita wetal dugicial Center
WRDS 2
—n » AuditA { ‘
AIYUCs » F » PACAP
A Ralios Suite
Ba SERu Peters
(
D )
ela Suite i
PHLY the Impact of
B . » GSIO: € -
F
5 B3 - {ealthbas
» ProPut
He Research '
+  Events

SEC Analytics Suite U.S. Daily Event Study Intraday Indicators
Investigate abnormal stock Stock specific daily and intraday 5

Researchers will gain an overview of
WRDS' powerful SEC research retums/volumes around event dates min, 15.min.and 30,000 Indicators,
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BT M Tat& 2R M CompustatEz EEPi2ENIBMAIAmazon " Bl 1052
ERF=FHLLTRIE: Total Assets, Total Liabilities, Total Equity.
Net Income

EFEWRDS Homepage = Compustat — Capital IQ = Compustat/ North
America — Daily - Fundamentals Quarterly

F— IxEMTEEE N20108E1HE 20205124,
B2 #FEIBMFIAmazon A EIRNRBIAS.
F =1 kT = Total Assets, Total Liabilities, Total EquityF[INet Income,

H=
FIUE EREREIH
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# Home / GetData / Compustat - Capital 1Q

Compustat - Capital 1Q
S&P Global

S&P Global Market Intelligence Data Through Wharton Research Data Services .
° ) Market Intelligence

Compustat
More About This Vendor >>
Compustat
Knowledge Base
» North America - Daily 18 ] » Global - Daily 5] g
» Compustat Index Constituents Removed
» Bank - Daily 2 ] » Historical Segments - Daily 2]
» North America
» Snapshot » Execucomp 9]
» Global
Capital 1Q
) Manuals and Overviews
Capital IQ
. ) » Compustat Online Manual
» Transactions 12 ] » Transcripts
) . » WRDS Overview of Compustat North
» Capital Structure (3] » Identifiers 1] America - Global - Bank
» Key Developments 1] » People Intelligence 3] C e
» S&P Credit Ratings n Additional Tools

- —— s —
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North America - Daily

North America - Daily

Compustat North America is a database of U.S. and Canadian fundamental and market information on
active and inactive publicly held companies. It provides more than 300 annual and 100 quarterly Income
Statement, Balance Sheet, Statement of Cash Flows, and supplemental data items. For most companies,
annual history is available back to 1950 and quarterly history back to 1962 with monthly market history
back to 1962.

Compustat North America files also contain information on aggregates, industry segments, banks, market
prices, dividends, and earnings.

» Fundamentals Annual » Industry Specific Quarterly
» Fundamentals Quarterly » Pension Annual

» Index Constituents » Pension Quarterly

» Index Fundamentals » Ratings

» Index Prices »  Security Daily

» Industry Specific Annual »  Security Monthly

S&P Global
Market Intelligence

More About This Vendor >>
Knowledge Base
» Compustat Index Constituents Removed
» North America
» Global
Manuals and Overviews
» Compustat Online Manual

» WRDS Overview of Compustat North
America - Global - Bank

» Execucomp

Additional Tools

N 7 ) _—— ]

20
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# Home / GetData / Compustat - Capital IQ / Compustat / North America - Daily / Compustat Daily Updates - Fundamentals Quarterly [ RESET | FNAV | FFORM ]

Compustat - Capital 1Q ‘ Query Form ‘ Variable Descriptions | Manuals and Overviews | FAQs Dataset List
North America - Daily Compustat [ {I§fr/IrE | BFPFMASE | E W0 | #3353
Fundamentals Annual Salert

#*documentation

Fundamentals Quarterly

Index Consfituents Step 1: Choose your date range.

#FormStep1
Index Fundamentals Date Variable:
Data Date -
Index Prices
Date range
Industry Specific Annual 2010-01 2021-03

Industry Specific Quarterly Step 2: Apply your company codes.

#FormStep?2
Pension Annual
®TIC O GVKEY Ocusip OsIc O NAICS OCIK O aGlc Sub-Industry

Pension Quarter! . .
i Select an option for entering company codes

Ratings @ | Company Codes (J | Code List Name
Please enter Gompany codes separated by a space. Save code list fo Saved Codes
Security Daily Example: IBM MSET DELL [ Code Lookup |
#'company_codes
Security Monthly 21
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Variable Descriptions Manuals and Overviews Dataset List

Compustat

Compustat Manuals and Overviews

North America - Execucomp Capital 1Q
Global - Bank
[& ExecuComp Company Capital 1Q Professional
' Compustat Online Manual Names Data
: » Input for BlackScholes » Financials
» WRDS Overview of . Calculations ‘ . ” =
Compustat North America - anuais an verviews E
Global - Bank Understanding the Data -
» Modified Black-Scholes Capital Structure * .
Balancing Model - Option Valuation 1;:|\: I % I CO m p UStatszfd:E ’EEI\Jli
Compustat Bank Methodology Capital 1Q on WRDS FAQ
M A
Understanding the Data D [ ZRHCHg 1z More Capital 1Q resources - -
Descriptions )

More North America - Global
o More Execucomp resources

- Bank resources
]

Segments SNL Backtest
» WRDS Overview of » FIG » WRDS Overview of
Compustat Segments Data Preliminary, Unrestated, and
» Bank Regulatory Point-in-Time Datasets

Segment Info

' Compustat Segments

22
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‘ Query Form ‘ Variable Descriptions Manuals and Overviews Dataset List

Compustat Daily Updates - Fundamentals Quarterly

Stalert

#documentation

Step 1: Choose your date range.
#FormStep1

Date Variable:

Data Date -

Date range

2010-01 2021-03

yri =i | I EES

23
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EEETIC/EIRBIRD

Step 2: Apply your company codes.
#FormStep2

& TIC GVKEY CusIp SIC NAICS CIK GIC Sub-Indusiry

Select an option for entering company codes

EEIBMFIAmazon AERITICH S

<
<

O IBM AMZN
Please enter Company cgdes scparated by g space. Save code list to J E_[L‘JJ%)EH “Code Lookup" Ibﬁgﬁ*ﬁﬁﬁ”ﬁﬁg
Example: IBM MSFT DELL [ Code Lookup |
#company_codes

UUT LISLU NG

K)ompustat Daily Updates=Fundamentals Quar Code Cookup

Amazen Starts With  Contains  Is Exactly
|21 No file d

Upload a plain text file ( txt), having one code per line

The Company Code Lookup Tool is 1. Start by entering a company name (or Need more help?
designed to find all identifiers part of the name;) into the search box
. . . above.
————————— Select Saved Codelists— < as§OCIatEd with @ Spe?mc company. 2. After the results are displayed, make Take a moment to read the full
Thls.tool can retl:leve identifiers for your selections and chose an identifier. step-by-step instructions to using
Choose from your saved codelists multlple_oompanles, then add the 3. Next, refine your list of codes or add this tool, including a complete list
codes directly to your query. You can more. of identifiers available.
also use this tool to save and 4. Last, choose whether to insert your
Search the entire database download codes for future queries. selections Into your web query or to
f download them as a text file for later
This method allows you to search the entire database of records. Please be aware ~ |Pownloaded codes are saved in the Use

that this method can take a very long time to run because it is dependent upon the text (.txt) file format.

size of the database
1 results found that start with "Amazon"
ENTITY_NAME TICKER CUSIP_FULL CIK sIC GVKEY FIRST_DATE LAST_DATE

v |AMAZON.COM TNC AMZN 023135106 10001018724 15961 064768 1905 2018
(I >

Export all results as a spreadsheet

Select Your Identifier

® TICKER CIK GVKEY
CUSIP_FULL SIC
Add Codes to List Find More Codes J

24
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Step 3: Choose variable types.
#FormStep3

Select Variable Types

Select the items you would like to include in your search.

Select =an (2) Selected Ociearan (1)
(O Footnotes @ Dataltems
(O DataCodes -

How does this work?

Q_ Search All Identifying Information 27

Select

Identifying Information, cont. oszs

& All Selected Oclearal

B REEETR

Company Desc >>

w

v

CUSIP

CIK Number

AR EE SRR VIS

& green tab is whal the user ceees.
=5

The variable documentation shown is globally set for all variables named: exchg, within the vendor: COMP.

Edit Vendor's Variable Doc [COMP=exchg] Delete Vendor's Variable Doc [COMP=exchg]

Only what is below this line is visible to the user:

Stock Exchange Code

Fiscal Year-End

NIQ — Net Income (Loss)

o
O
Forelgn Incorporauon Code o

ADD1 — Address Line 1

ADD?2 -- Address Line 2

ADD3 -- Address Line 3

ADD4 Address Lme 4

ADDZIP — Postal Code

Joooooooooo

oloio oio oloio 0oioie

BUSDESC -~ S&P Business Description

Stock Exchange Code
Variable Name = EXCHG

This item identifies the major exchange on which the company's Commeon/Ordinary Stock {Capital) is
traded. Below are some of the common exchange codes. A complete list is available in the Compustat

manual.

Code|Description (E:gtfr'ft':,;"’e

0 Subsidiary/Private Canada

0 Subsidiary/Private g:altzg

1 Non-traded Company or Security Canada

1 Non-traded Company or Security Germany

1 Non-traded Company or Security Switzerland

1 Non-traded Company or Security Taiwan

1 Non-traded Company or Security g:altzg

2 Consolidated Parent or Tracking Stock United
Company States

jcl

% Wharton
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Step3 A4

MEHRE, AIRETEFEY

Condi#al Statements (Optional)

How does this work?

m m ¥ Remove Conditional Statement Builder © Add group
lT _____ - % Delete

(ONEIWAMGVEE * Please complete your conditional statement to see the preview *

26
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Step 4: Select query output.
#FormStepd

Select the desired format of the output file. For large data requests, select a compression type to
expedite downloads. If you enter your email address, you will receive an email that contains a URL to
the output file when the data request is finished processing.

Qutput Format Compression Type Date Format

O fixed-width text (* txt) @® None ® YYMMDDn8. (e.g. 19840725)
O comma-delimited text (*.csv) O zip (*zip) O DATES. (e.g. 25JUL1984)

® Excel spreadsheet (*.xIsx) O gzip (*.92) O DDMMYYB. (e.g. 250784)

O tab-delimited text (*.txt) O MMDDYY10. (e.g. 07/25/1984)
(O HTML table (* htm) O DDMMYY10. (e.g. 25/07/1984)

O O YYMMDDs10. (e.g. 1984/07/25)

SAS Windows_32 dataset (* sas7bdat)

SAS Windows_64 dataset (*.sas7bdat)

() SAS Solaris 64 dataset (* sas7hdat) \#E 2 Qi = EI—I e
© dBase file (* dbf) LLF;I:%EE )L'ﬂ:/ﬂ
O STATA v14+ file (* dta)
) SPSS file (* sav)

E-Mail Address (Optional) Custom Field (Optional)

F-ma Edit Preferences (7]

[CJ Save this query to myWRDS

Query Name

Please note: if you select wrds-sol1-dev as the Processing Server, you may only choose wrds-
sas1-dev-h, wrds-data, or wrds-lore as the SAS Server. To pick as production SAS node, you must
pick a production process server (sol1 or sol2).

Debugging Options Processing Server SAS Server
Do Not Use Debug Mode - Query Manager - Use Default -

= Ao Submit Query’ .

% Wharton
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# Home / YourAccount / Queries / Query 3849949, for comp_na_dally_all

Query 3849949, for comp_na_daily all

Submitter: xiazhan (Erica Zhang, xiazhan@wharton.upenn.edu) (wrds)
Status: Success
Product: comp_na_daily_all
Results: )
Result Size: Result Count:
13 KiB 88 Rows
Quitput Files:
« Joutput/wrds/xiazhan/pes7mbzyrcceuryi.xIsx
Service Files [admin only]:
« [/var/query-manager/tmp/wrds/xiazhan/xiazhan_pes7mbzyrcceuryi_sas.log
« [var/query-
manager/tmp/wrds/xiazhan/xiazhan_pes7mbzyrcceuryi_grid.log
Timing: ' ;
Elapsed Time: Submitted:
2021-03-10 00:53
Work Begun: Work Finished:

Input Toggle Input Parameters
Parameters:

2021-03-10 00:53 2021-03-10 00:53

Open In: Django Admin | API

Data Retention

Results data will be accessible for
2 days, until 2021-03-12, 00:53

Notice

Your use of WRDS and this data
extract must comply with the WRDS
Terms of Use.

There may be additional usage restrictions
that are governed by your institution's
licensing of specific databases. If you have
any questions about data licensing and
appropriate usage, please contact WRDS
using the Support form.

Citation instructions

To cite this data use the following
format:

Wharton Research Data Services. "WRDS"
wrds.wharton.upenn.edu, accessed
2021-03-10.
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A B C D E I G H | J K L M N [0} P Q R
Global Level of Consolidation - 1SO Calendar Data Net
Company Fiscal Fiscal |Industry Company Interim Population Data Ticker Currency Year and Fiscal Data Year| Assets - Liabilities - Income Stockholders [Active/Inactive
1 Key DataDate Year Quarter|Format  Descriptor Source Format | Symbol Company Name Code Quarter and Quarter Total Total (Loss) Equity - Total [Status Marker
2 '006066 3/31/2010 2010 1JINDL C D STD 1BM INTL BUSINESS MACHINES CORP USD 2010Q1 2010Q1 105208 83059 2601 22149 A
3 (006066 6/30/2010 2010 2|INDL C D STD IBM INTL BUSINESS MACHINES CORP USD 2010Q2 2010Q2 103420 82244 3386 21176 A
4 (006066 9/30/2010 2010 3|INDL C D STD I1BM INTL BUSINESS MACHINES CORP USD 201003 201003 107174 84815 3589 22359 A
5 '006056 12/31/2010 2010 4{INDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201004 2010Q4 113452 90280 5257 23172 A
6 006066 3/31/2011 2011 1JINDL C D STD 1BM INTL BUSINESS MACHINES CORP USD 2011Q1 2011Q1 112960 90184 2863 22776 A
7 '006066 6/30/2011 2011 2|INDL C D STD 1BM INTL BUSINESS MACHINES CORP USD 2011Q2 2011Q2 113474 90264 3663 232107
8 '006066 9/30/2011 2011 3JINDL Cc D STD IBM INTL BUSINESS MACHINES CORP USD 201103 201103 110158 87780 3839 22378 A
9 '006066 12/31/2011 2011 4{INDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201104 2011Q4 116433 96197 5490 20236 A
10 '006066 3/31/2012 2012 1JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 2012Q1 2012Q1 115346 94563 3066 20783 A
11 [006066 6/30/2012 2012 2JINDL C D STD I1BM INTL BUSINESS MACHINES CORP USD 2012Q2 2012Q2 113832 93269 3882 20563 A
12 006066 9/30/2012 2012 3JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201203 2012Q3 115778 94112 3823 21666 A
13 '006066 12/31/2012 2012 4JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201204 201204 119213 100229 5833 18984 ]A
14 '()06066 3/31/2013 2013 1JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201301 2013Q1 117258 98044 3032 19214 A
15 '()06066 6/30/2013 2013 2|INDL C D STD 1BM INTL BUSINESS MACHINES CORP USD 201302 2013Q2 115153 97270 3226 17883 A
16 [006066 9/30/2013 2013 3|INDL C D STD IBM INTL BUSINESS MACHINES CORP USD 2013Q3 201303 117845 97837 4041 20008 ]A
17 '006066 12/31/2013 2013 4{INDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201304 2013Q4 126223 103294 6184 22929 A
18 '006066 3/31/2014 2014 1JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 2014Q1 2014Q1 122646 105906 2384 16740 A
19 (006066 6/30/2014 2014 2JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201402 2014Q2 124314 106801 4137 17513 A
20 '006066 9/30/2014 2014 3JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201403 2014Q3 118911 104516 18 14395 A
21 '()DGDBB 12,’31/2{)14 2014 4]INDL C D STD 1BM INTL BUSINESS MACHINES CORP USD 201404 201404 117532 105518 5483 12014 A
22 '006066 3/31/2015 2015 1JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 2015Q1 2015Q1 112037 99748 2328 12289 A
23 '006066 6/30/2015 2015 2|INDL C D STD IBM INTL BUSINESS MACHINES CORP USD 2015Q2 2015Q2 112729 98892 3449 13837 A
24 'ODGOBB 9/30/2015 2015 3JINDL C D STD 1BM INTL BUSINESS MACHINES CORP USD 2015Q3 2015Q3 108648 95198 2950 13450 A
25 '006066 12/31/2015 2015 4]INDL C D STD 1BM INTL BUSINESS MACHINES CORP USD 201504 201504 110495 96071 4463 14424 A
26 (006066 3/31/2016 2016 1JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 2016Q1 2016Q1 118856 103784 2014 15072 A
27 '006066 6/30/2016 2016 2JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 2016Q2 2016Q2 118056 102167 2504 15889 A
28 (006066 9/30/2016 2016 3JINDL C D STD 1BM INTL BUSINESS MACHINES CORP USD 2016Q3 2016Q3 115606 98447 2853 17159 A
29 "006066 12/31/2016 2016 4]INDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201604 2016Q4 117470 99078 4501 18392 A
30 '006056 3/31/2017 2017 1JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 2017Q1 2017Q1 117495 99047 1750 18448 A
31 (006066 6/30/2017 2017 2JINDL C D STD 1BM INTL BUSINESS MACHINES CORP USD 2017Q2 2017Q2 120495 101951 2332 18544 A
32 '006066 9/30/2017 2017 3|INDL C D STD I1BM INTL BUSINESS MACHINES CORP USD 201703 2017Q3 121636 101879 2725 19757 A
33 '006056 12/31/2017 2017 4{INDL Cc D STD IBM INTL BUSINESS MACHINES CORP USD 201704 2017Q4 125356 107631 -1054 17725 A
34 '006066 3/31/2018 2018 1JINDL C D STD 1BM INTL BUSINESS MACHINES CORP USD 201801 201801 125285 106995 1679 18290 A
35 '()06066 6/30/2018 2018 2JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201802 2018Q2 121622 102974 2404 18648 A
36 "006066 9/30/2018 2018 3|INDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201803 2018Q3 121950 102072 2694 18918 A
37 '006056 12/31/2018 2018 4{INDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201804 201804 123382 106453 1951 16929 A
38 (006066 3/31/2019 2019 1JINDL C D STD IBM INTL BUSINESS MACHINES CORP USD 2019Q1 2019Q1 130926 114320 1591 16606 JA
39 '006066 6/30/2019 2019 2|INDL C D STD IBM INTL BUSINESS MACHINES CORP USD 201902 2019Q2 154652 136876 2498 17776 A
40 :Z)OGDEB 9/30/2019 2019 3JINDL C STD IBM INTL BUSINESS MACHINES CORP USD 201903 201903 149620 131524 1672 18096 A
| A——— aminadnnan  ~Aan M ~ - p— - [ Amanna A P, amanna . S
\ Compustat#Et&Ezl .
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Last login: 54 L TUIdai — ssh — g4,3;

T Nov 1 cc,
Van163:~ ryidajs sop ?Y12.55.az on ttysopp
Password:

Password:
Last login: Sat Nov 19 22:509;

rUai@drds.uharton. upenn. edy

18 2011 from sentinel.wharto

The WRDS Unix server will pe undergoing maintenance from
7:%&:!{\ = 10:00am EST on Tuesday, November 23, We will be
pat;hmg the system to provide the most up-to-date computing
environment for your res

r . earch Programming needs. The WRDS
website will not be affected by the maintenance.

Users will not be able to access WRDS through UNIX or PC SAS
Connect while the maintenance is in progress. Jobs and user
sessions that are active when it begins will be interrupted
and they will have to be restarted and run again when the
system is back online.

We understand how important access to data through thg WRDS
system is to your research and we appreciate your patience
during this time. If you have any questions or concerns,
please contact the WRDS support team at
wrds-support@harton.upenn.edu.

MR EE R R

LR R A PR R B N R N 2

tcsh: using dumb terminal settings.
wrds(~)%
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SSH/SFTP

. {FERISSH/SFTPEYR s

o Server: wrds-cloud.Wharton.upenn.edu

o Username: (NIUEFEHEFS

o Password: {XTaE =S ey S ey

Vlmelax %
=L :
t:;" See Te  Mogfed | MR d@ e e x Iwidsin]comp/sasdata
e = = | R
A ang Eica SysemF... 020282018 10 QM
[ J NeBC SptemF... (0802123, O centis I — 5% Type  Mogneq Attrbut
JEi = = S I —
lework SyemF.. £ cisdm ke Folder OLL...  dewagarx
“ortrol Pzne 2“’" Fe Qdm dkba Folder : 3. diwr-rx
lecytleBin ystemF. 88« > F YIRS, drwar-xr-x
~ cotrel Panel SystemF.. ;SW dna F:Idev 034:/25139,:»1“_ AR
v & 4 obe Anta ¢ St b 4.0 cument e OVIYI812022 g
O D I N oriClent ’7392 Shertet  Go721/2918 03100, -9 ssdata d_seghist Folder 31y 3 ar-x
n icogl Chiome 38 oot )ppggence 0 auditfees emdbd Folder 0 - divar-xr-x
T 5% Otank emdbm Folder s o dun.arx
SNS«\:QWI(EW 231 Shor 01t 0 d bank execcomp Folder 06/ 3 drwr-xr-x
LY . : 934 (24 globa filings Folder f—
i e, 61801553, Qdn gics Folder [ o—
O 7JN lL > 1 s,u‘x & 14 2181073 O dna curreny global Folder drwazar-y
5 Fle folder Sz < d seghigt marginaitay Folder B8 101 drwar-xy-x
5 R 152008 11364 O emdbg na Folder Woya01s 01; . diwzar
= 2 i Q emdom nem Folder  groo o S dagegr
\ Fiefolder o) 2.. (0 erece, nam_curreny Folder
= A== I I ; QU1p g3 ) execcomp
[ ] 3 2 =12 -IlL gHyl £$ |\ Bramg ‘,_‘Z" U filings ::
4 BN g O gics
-L = 22 N N 2y kB _tL ‘ : R e Qgobu s
Qe == : Qm pshor
_Inaargmah sprat
B v

% Wharton
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(FREFimERE

R EEBEIGIISupport = Programming at WRDS

' Q
@mﬁg@? VVI‘dG WHARTON RESEARCH

O DATA SERVICES
Il Get Data v | Analytics v 7 Classroom v 0O Research v [iaRIoelelals

GETTING STARTED PROGRAMMING AT WRDS USING DATA INFO
3 Ways to use WRDS SAS Dataset List Contact WRDS Support
Account Types Python Data Update Calendar Vendor Support & Contact
Library & Lab Access R Vendor Manuals and Overviews

MATLAB

Stata

The WRDS Cloud

@ All Support ©

5sas @ python

‘ MATLAB - STATA

33


https://wrds-www.wharton.upenn.edu/pages/support/programming-wrds/

PC SAS

- EBUERNHZRAISASIEFSEI SWRDSHERTUEFRITAIEE.
SClimim IR, &5, REEH
- B{EEE:
1. sz
%let wrds = wrds.wharton.upenn.edu 4016;
options comamid = TCP remote = WRDS;
signon username = _prompt_;
2. 1&17:
rsubmit;
{Program}
endrsubmit;

3. 1IBH:

signoff;
34



SAS Studio

o FLEMSLLEEPC-SASEELASCIIWRDSH B MR EFIRITHFIE =R
- TREEK: (HUBREEIIEENIS2EaNIRE (PC. MAC, Ipad)

Sign In to SAS®

MG EANFTFFSAS Studio
I ANWRDSHPZ TS

(] Remembker my user ID

THE
gsas |
A TOKNOW.

35


https://wrds-cloud.wharton.upenn.edu/SASStudio/index?locale=en_US

SAS Studio — Compustat7=f7|

{EFAWRDSIKSZEFESAS StudioffEMLATRE, AN ITEf=hadsLibraries
BEECETELEE.

SAS® Studio Q e @ SAS Programmer % o Sign Out

» Server Files and Folders

» Tasks and Utilities

b Snippets

w Libraries Ej:ﬁ”
a om B O -
P @l BYDSAMF
b & CALCBNCH |
b &) CALCSAMP
b & CBOE
b & CENTRIS
b & Cla
b & CIOSAMP
b & CISDM
b & CISDMSMP
b & CLRVT
b &) CLRVTSMP
45 CoMP

e b MCompustatFiEEAIREIBMFIAmazon AL 105ELA
» B2 ACO_INDFNTA

B Ao MO FiREHLLTREIE: Total Assets, Total Liabilities.

A

iM% : Libraries > Folder = Tables > Variables

Drag an item here to open

b s ACO_INDFNTYTD

+ BB ACO_INDSTA Total Equity, Net Income,

b Fg ACO_INDSTQ

» File Shortcuts

® Messages: 19 User: Erica Zhang

% Wharton




SAS Studio — Compustat7=f7|

= COMPEF'?jZEUFUNDQ (EPCompustatZEEAMEER) . XNEHEFUNDQ,
INEI1001T8WE. PIEITIEIEET EColumn namesHliR EFilter BT EE.

SAS® Studio Q e @ SAS Programmer % e Sign Out

» Server Files and Folders B COMPFUNDQ X
» Tasks and Utilities View: Columnnames ~ | B B 3y B 22 Y Filter: (none)
» Snippets Columns ®  Total rows: 1806105 Total columns: 647 M= 4 Rows1-100 = =M
¥ Libraries 3 Selectall gvkey datadate fyearq fatr fyr indfmt consol popsrc datafmt tic cusi
&5 @ B O ¢ 4 gikey l 1001000 19660331 1966 1 12 INDL c D STD AE.2 000
b BB EXRT_MTH ¢ M datadate 2 001000 19660630 1966 2 12 INDL C D STD AE.2 000
> BB FILINGS ¢ @ fyeor 3 001000 19660930 1966 3 12 INDL C D STD AE.2 000
> FUNDA | ¢ @ 4 001000 19661231 1966 4 12 INDL c D STD AE.2 000(
b 8 FUNDA_FNCD ! 5 001000 19670331 1967 1 12 INDL c D STD AE.2 000
“BruNDQ v e 6 001000 19670630 1967 2 12 INDL C D STD AE.2 000(
® acchgq v 4 indfmt
® acchay ¢ b ool 7 001000 19670930 1967 3 12 INDL C D STD AE.2 000(
& accichgq 8 001000 19671231 1967 4 12 INDL C D STD AE.2 000(
& acctstdq 4 & popsic 9 001000 19680331 1968 1 12 INDL C D STD AE.2 000¢
® acomincg ¢ 4 datafmt 10 001000 19680630 1968 2 12 INDL C D STD AE.2 000(
® acoq 7 AQtic 11001000 19680930 1968 3 12 INDL C D STD AE.2 000(
g:zzx Property Value 12001000 19681231 1968 4 12 INDL C D STD AE.2 000(
® adrq Label 13 001000 19690331 1969 1 12 INDL C D STD AE.2 000(
® afudeey Name 14 001000 19690630 1969 2 12 INDL C D STD AE.2 000(
® afudciy Length 15 001000 19690930 1969 3 12 INDL C D STD AE.2 000(
® ajexq Type 16 001000 19691231 1969 4 12 INDL C D STD AE.2 000C
Ef{f’i Format 17 001000 19700331 1970 1 12 INDL C D STD AE.2 000(
» File Shortcuts Informat ﬁ i i ‘ 2‘ " ﬁi i i‘.??l’) 2 12 INDI C D] STD AF.2 nnnc

® Messages User: Erica Zhang

% Wharton




SAS Studio — Compustat7=f7|

BT TIERAENEHE. FIH— 1 #rhdProgram, SAABIETT.

mE— 1 FAdtable “mycomp”,

SAS® Studio
« Server Files and Folders [# Program 1.sas X
Lt- g & 7T BFO CODE LOG RESULTS
SAS Program (F4) Wﬂ BEGE B & el % i @ % i W=
Import Data
proc sql;
Query 1 create table mycomp as
XML select gvkey, fyearq,datadate, indfmt, consol, popsrc, datafmt, tic,
Folder from comp.fundq

where

indfmt = "INDL' and consol = 'C' and popsrc
fyearq >= 2010 and tic in ('IBM', 'AMZN") ;
quit;

Folder Shortcut

'D' and datafmt = 'STD’

» Tasks and Utilities
» Snippets
» Libraries

» File Shortcuts /home/wrds/xiazhan/test/Program 1.sas

% Wharton

000

SAS Programmer

S 0

Sign Out

conm, exchg, ATQ, LTQ, TEQQ, NIQ

and

Line 9, Column 1

® Messages

UTF-8

User: Erica Zhang



SAS Studio — Compustat7=f7|

BTG, ERETEOUTPUT DATAR, T—E 0o FEEUES A ?
EBRZT | ibrariestHfWORK]

SAS® Studio

mAS G, AEiEEEXport,
OB

SAS Programmer

S 0

Sign Out

» Server Files and Folders

» Tasks and Utilities CODE LOG
» Snippets Table:  WORK.MYCOMP
v Libraries Columns
C WEW"IS Selectall

b & TRDSTRM & gvkey

b & TROWN ® fyearq

b & TRSAMP

:‘ TRWS ¥ datadate

=1

b & TWOIQ 4 indfmt

> & TWOIQSMP & consol

b & VOLINDEX A popsic

> & WAPPSAMP

b & WCA| A datafmt

[ =
b & WEBWORK Hic
4 & WORK - °
> B MYCOMP New L Property Value
ew Librar
b & WQA y Label
Delete

b &) WRDSAPPS Name

b & WRDSSEC ~ Rename ]

b & ZACKS Duplicate >

b & ZACKsAMP  Export Tpe

Properties Format

» File Shortcuts

Program 1.sas X

RESULTS

-

®

OUTPUT DATA
View: Columnnames ~ &3 B

Total rows: 88 Total columns: 14

gvkey fy... ~ datadate
1 064768 2010 20100630
2 064768 2010 20100930
3 064768 2010 20101231
4 006066 2010 20101231
5 006066 2010 20100331
6 006066 2010 20100630
7 064768 2010 20100331
8 006066 2010 20100930

006066 2011 20111231
10 006066 2011 20110331
11 064768 2011 20110331
12 064768 2011 20111231
13 064768 2011 20110930
14 006066 2011 20110930
15 006066 2011 20110630

indfmt

INDL
INDL
INDL
INDL
INDL
INDL
INDL
INDL
INDL
INDL
INDL
INDL
INDL
INDL
INDL

consol

C
C
C
C
C
C
C
C
C
C
C
C
C
C
C

¢ B  YFilter: (none)

popsrc datafmt

o 0o 0o o o O U U 0O U U O U U O

STD
STD
STD
STD
STD
STD
STD
STD
STD
STD
STD
STD
STD
STD
STD

M=
tic
AMZN
AMZN
AMZN
IBM
IBM
IBM
AMZN
IBM
IBM
IBM
AMZN
AMZN
AMZN
IBM
IBM

® Messages: 1

& Rows1-88 = =
conm
AMAZON.COM INC
AMAZON.COM INC
AMAZON.COM INC
INTL BUSINESS MACHII
INTL BUSINESS MACHII
INTL BUSINESS MACHII
AMAZON.COM INC
INTL BUSINESS MACHII
INTL BUSINESS MACHII
INTL BUSINESS MACHII
AMAZON.COM INC
AMAZON.COM INC
AMAZON.COM INC
INTL BUSINESS MACHII
INTL BUSINESS MACHII

User: Erica Zhang




SAS Studio — Compustat7={7|

R EEMEFERIFolder, FEEOuUtputiz=,

SAS® Studio

» Server Files and Folders

» Tasks and Utilities
» Snippets

v Libraries

a8 @ B O
b & TRDSTRM
> & TROWN
> & TRSAMP
> & TRWS
> & TWOIQ
> & TWOIQSMP
b & VOLINDEX
> & WAPPSAMP
> & WCAI
> & WEBWORK
4 &) WORK

b g MYCOMP

> & WQA
> & WRDSAPPS
> & WRDSSEC
> & ZACKS
> & ZACKSAMP

» File Shortcuts

Program 1.sas X

CODE LOG

Table: = WORK.MYCO

Columns

Select all

A gvkey
® fyearq
¥ datadate
A indfmt
4\ consol

(< T < I < T < IO < IO < I <

4\ popsrc
4\ datafmt
A tic

a

| s

Property Value
Label
Name

Length

Type

Format

Export Table x

Folders: [+

4 B3 Folder Shortcuts
4 [ Home
> [l sasuser.v94

4 [ test
> [l Files (/)

File name: MYCOMP

File format: CSV (Comma delimited file)(*csv) -

Cancel

U 15 006066 2011 20110630 INDL G
C ]

CX=X)

(none)

popsrc

g9/ go Oo|0l9(lg 9|0 0|00 O O g

datafmt

STD
STD
STD
STD
STD
STD
STD
STD
STD
STD
STD
STD
STD
STD
STD

SAS Programmer % o Sign Out

M= €& Rows1-88 = =
tic conm
AMZN AMAZON.COM INC
AMZN AMAZON.COM INC
AMZN AMAZON.COM INC

IBM INTL BUSINESS MACHII
IBM INTL BUSINESS MACHII
IBM INTL BUSINESS MACHII

AMZN AMAZON.COM INC

IBM INTL BUSINESS MACHII
IBM INTL BUSINESS MACHII
IBM INTL BUSINESS MACHII

AMZN AMAZON.COM INC
AMZN AMAZON.COM INC
AMZN AMAZON.COM INC
IBM INTL BUSINESS MACHII
IBM INTL BUSINESS MACHII

® Messages: 1

User: Erica Zhang




SAS Studio — Compustat7=f7|

MYCOMP.csvEfigfzFHomerh, AEHEiEFEDownload File, TEZEIAME,

SAS® Studio @ e @ SAS Programmer e 0 Sign Out

w Server Files and Folders Program 1.sas X
*- & & 7T B O CODE LOG RESULTS ~ OUTPUT DATA
4 ] Folder Shortcuts Table:  WORK.MYCOMP ~ View: | Columnnames ~ | E3 B (3 B YFilter: (none)
4 [ Home
Columns ® Total rows: 88 Total columns: 14 M= & Rows1-88 = =i
I [l sasuser.v4 . .
Sel gvkey fy... ~ datadate indfmt consol popsrc datafmt tic conm
b Bl test elect all
3 MYCOMP.csy & gvkey 1 064768 2010 20100630 INDL  C D STD AMZN  AMAZON.COM INC
> [l Files (/) ® fyearg 2 064768 2010 20100930 INDL C D STD AMZN AMAZON.COM INC
New ' B datadate 3 064768 2010 20101231 INDL C D STD AMZN AMAZON.COM INC
View File as Text
& indimt 4 006066 2010 20101231 INDL C D STD IBM INTL BUSINESS MACHII
narm
5 006066 2010 20100331 INDL C D STD IBM INTL BUSINESS MACHII
Import Data & consol
a 6 006066 2010 20100630 INDL C D STD IBM INTL BUSINESS MACHII
popsrc
7 064768 2010 20100331 INDL C D STD AMZN AMAZON.COM INC
datafmt
Croat s 8 006066 2010 20100930 INDL C D STD IBM INTL BUSINESS MACHII
reate » .
R B tic 006066 2011 20111231 INDL C D STD IBM INTL BUSINESS MACHII
ename .
Delet 10 006066 2011 20110331 INDL C D STD IBM INTL BUSINESS MACHII
elete erty Value
Move To ‘ 11 064768 2011 20110331  INDL C D STD AMZN AMAZON.COM INC
Copy To 12 064768 2011 20111231 INDL C D STD AMZN AMAZON.COM INC
e e
¥ Tasks and Utilities Upload Files... h 13 064768 2011 20110930 INDL c D STD AMZN AMAZON.COM INC
» Snippets Download File 14 006066 2011 20110930 INDL C D STD IBM INTL BUSINESS MACHII
» Libraries Properties 15 006066 2011 20110630 INDL C D STD IBM INTL BUSINESS MACHII
Format
» File Shortcuts . ]

® Messages: 1 User: Erica Zhang
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WRDSREHATE ( WRDS Analytics )

arton WI'dS WHARTON RESEARCH Search WR a

NIVERSITY 0f PENNSYLVANIA DATA SERVICES

|l Get Data v Analytics v 1% Classroom~ QO Researchv @ Support ~

 Event Studies

e ANALYTICS

oy wrds AN S  Intra-day Indicators

WRDS has developed a variety of powerful analytics tools to suppr 4 in your resea Get more out
of your data with less effort.

 Financial Ratios
« Bond Returns
22 Grid View List View L Beta SUlte

All Topics Effi Frontier Event Study E h Tools Programming Tools SEC

« SEC Filings

» Linking Suite

U.S. Daily Event Study SEC Filings Search Intraday Indicators Financial Ratios: Firm
Investigate abnormal stock returns/ivolumes Use this powerful research platform to Stock specific daily and intraday (5 min, 15 Level
around event dates by uploading your own search the contents of the most commonly min and 30 min) indicators created from the ’ .
5 Z With the Financial Ratios: Firm Level tool
“events” file, or analyzing reaction to firm- used SEC filings—over 3.4 million reports— TAQ intraday dataset. [ )
you can access over 70 pre-calculated -
specific events from Capital IQ's Key filed by more than 94 thousand companies. .
S « Stock specific daily and intraday (5 financial ratios for all U.S. companies
o = « Easy-to-use web queries min, 15 min and 30 min) indicators. across eight different categories.
« Instant visualization of the effect of « Daily updates « Requires subscription to TAQ
« Calculates ratios most commonly
events on U.S. equities « Links to original HTML and text dataset.
used in accounting and finance
« Output includes statistics, plots filings
research
« Monthly time series of financial ratios
per company

More » More » More » More »

% Wharton



https://wrds-www.wharton.upenn.edu/pages/analytics/

WRDSEMWAT B ~%|1: Financial Ratios

. BETONERITRE ISR

-
= -
g ® %

Y] J‘*b
¢ m*l BB
1
. =g LW
=|R A6 e S L :
Financial Ratios: Firm Level Financial Ratios: Industry Level
° — At o With the Financial Ratios: Firm Level tool This tool enables you to access over 70
=18Be S -
you can access over 70 pre-calculated pre-calculated financial ratios at industry
financial ratios for all U.S. companies or sector-level aggregation.
Z \1( across eight different categories.
¢ 1E1ED E « Choose between universe of
+ Calculates ratios most CRSP Common Stock or S&P
° /Z-\\EUEE & ?j_-\l |/)E'Ett>?( commonly used in accounting 500 Index Constituents
= = —t and finance research « Use GICS Sectors or Fama-

+ Monthly time series of financial French Industries Classification

b %&:E;Eﬂg ' ratios per company
Compustat/CRSP/IBES

T AT
ETIERR

44



WRDSEMH T BE=~41:
Financial Ratios SAS Codes

Financial Ratios SAS Program

TT,,,,TTTTTTTYeSSSTT——_——————TTTTTTNTYY

2 | [% ¥xkEEXEkkikikX W RDS RESEARCH APPLICATIONS *#xkkkkkkixsx &/

¥ Summary : The three-step macro code calculates financial ratios at both firm- ®/

level and industry-level. Macro "FinRatio" calculates financial ratio */

(& at firm-level, macro "FinRatio_Firm" outputs the ratios, and macro =
7|/ "FinRatio_Ind" aggregates financial ratios at user-selected industry ¥/

/¥ level.

/* Date : Feb 2016 i
1 | /* Author : Denys Glushkov, WRDS i

/* Input
13 /% Universal Inputs
14 | J* - UNI_BEGDT : Begin Date of the Sample (e.g. ©1JAN1990) %/
/% - UNI_ENDDT : End Date of the Sample (e.g. 31DEC2015) */
6 = - UNI_SP58@ : Sample Selection S&P5@86 if=1, CRSP Common Stock if=0
17 s Macro FinRatio Input =l
18 B - RATIOS OUT : Output Data 7
Macro FinRatio Firm Input S
- FIRMRATIOS : Output Data at Firm-Level ®f 7_“ . ’” E ﬁ
T“Manuals and Overviews” {24
- INDCODE  : GICS=GICS 1@ Sectors, FF=Fama French Industries El7~
- NIND : Num of Industries (FF only) - 10, 12, 17, 3@, 48, 49
- AVR : Choice of Averaging - Median or Mean 1

- INDRATIOS : Output Data at Industry-Level

To run the program, a user should have access to CRSP daily and monthly stock, ~7/

Compustat Annual and Quarterly sets, IBES and CRSP/Compustat Merged database
[ RRRERREERER R SRR R R R R RO R R KRR R R K B KRR R R KRR KRR RR AR % ]
/* Set Universal Input Variables */

%let uni_begdt = 91JAN200@;

%let uni_enddt = 31DEC2015;

%let uni_sp500 = 1;

%MACRO FINRATIO (begdate=, enddate=, sp50@=, ratios_out=);

/*Impose filter to obtain unique gvkey-datadate records*/
11 | %let compcond=indfmt="INDL' and datafmt="'STD' and popsrc="D' and consol="C";
%if &sp50@=1 %then %let sp50@_where=and sp500=1; %else ¥let sp5@@_where=and 1;

ist of Ratios to be calculated*®/
%let vars=

46 pe_op_basic pe_op_dil pe_exi pe_inc ps pcf ewm bm capei dpr npm opmbd opmad gpm ptpm cfm roa rot
47 | equity_invcap debt_invcap totdebt_invcap int_debt int_totdebt cash_lt invt_act rect_act debt_af
48 | profit lct debt ebitda ocf lct 1t ppent dltt be debt assets debt capital de ratio intcov cash re

45
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WRDSEMA T E3=~42: Linking Suite

 Bond CRSP Link

« CRSP Compustat Link by CUSIP

 IBES CRSP Link

* Option Metrics CRSP Link

 TAQ CRSP Link

TR Insiders — Boardex Link

» Compustat Customer Segment Company Names — GVKEY Link
« BoardEx CRSP Compustat Link

* Factset CRSP Link

46



WRDS#(=TEH (WRDS Classroom)

Search WRDS Q

il Get Data~  |#a Analytics v 7 Classroom~ L Researchv @ Support v ° I ntrOd u Cti O n tO W R D S

-E,C\ sroom leols .
by wrds ke o 1o * Introduction to

Classroom Tools by WRDS is a teaching and learning toolkit designed specifically for* . ° < ). . -
introducing finance and business concepts in the classroom. KRV F I n an C I al State I I I e n tS

;; ~ WHARTON RESEARCH
." Wh%‘!:ton erds DATA SERVICES

« Time Value of Money

» Using the
CRSP/Compustat
Merged (CCM)

22 Grid View = List View

WRDS Investments Macroeconomics EC Text Analytics

« SAS Studio

Getting Started What Data is in WRDS? Finding the Data You Want Understanding Identifiers

This exercise describes the major

This teaching tool guides your students Learn about WRDS' data offerings and how WRDS contains a tremendous variety of
through their first use of the WRDS website. to navigate them effectively. Acquaint data. This exercise covers the following: descriptors used to identify both companies
With it, you can: students with the breadth of data sets in and securities in WRDS, along with
WRDS, including « How data is categorized examples of each. Students will be ) A n d etC
« Introduce new users to WRDS « Technigues to locate data introduced to the following: L
= Provide an overview of how queries » Financial « Resources that index WRDS' data
are organized = Economic « Difference between header and
« Demonstrate a sample query to « Marketing historical identifiers
retrieve pricing data « Public « lssues vs. companies

« Dates of applicability

More » More » More » More »
; . < g TR, -
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WRDSH=ZTE/~F1: What Data is in
WRDS?

#F T HiEES S Teaching Note”, “Slide Deck”, “Link to Platform”, #E3#X
F T ERMHFIRPPT,

B “What Data is in WRDS?"#ZF T EHZFWRDSHEHALIE.

What Data is in WRDS?

Students are re-introduced to WRDS, taught how information is organized, and then
shown a full list of available data sets in WRDS. Explore how data is categorized in
WRDS and introduce students to the most commonly used databases.

Teaching Note Slide Deck Dataset List by
Concept

Paquete de Diapositivas
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WRDSZ( =T BRf§l2:
Financial Statements

Simplified Financial Statements

Ticker BIDU

(Limit of One Ticker per Query)

Begin Year 2014
End Year 2015
Section * ® Balance Sheet

. Income Statement
. Statement of Cash Flows

. Complete Financial Statements

Introduction to

Financial Statement for: BAIDU INC

Fiscal Years: 2014 to 2015 Numbers in millions USD

BALANCE SHEET

2014 2015

ASSETS
Cash and Short-Term Investments 9,361.405 10,501.277
Cash 2,232,654 1,537.549
Short-Term Investments 7,128.751 8,963.728
Receivables 701.661 990.025
Receivables - Trade 590.602 606.264
Income Tax Refund 0.000 0.000
Current Receivables - Other 111.059 383.761
Inventories - Total 0.000 0.000
Inventories - Raw Materials 0.000 0.000
Inventories - Work in Process 0.000 0.000
Inventories - Finished Goods 0.000 0.000
Inventories - Other 0.000 0.000
Current Assets - Other 548.520 585.894
Prepaid Expense 317.477 354.450

Other Curr.Asst, Excl.Ppd.Exp. 231.043 231.444



WRDSZZE T E/=f13: Time Value of Money

Present/Future Value
%175
162.88946268 Para meters

§150 Solve For:

Future Value

$125 Present Value
Rate
Years
100 £100
= Compounded Annually
=

Present Value:

100

Future Value:

162.88946268
Rate:

0.05

Number of Years:

10

100*(1+0.05)*10 = 162.8895
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WRDSEMH (WRDS Research)

T a

N universiTy of Poeyivania DATA SERVICES
|l Get Data~ M Analytics» 7 Classroomr O Research~ @ Support ~
I

# Home / Support / WRDS Research

WRDS Research

The WRDS Research page is intended to help you get started with your
research using WRDS data. The WRDS Research Applications, SAS macros,
research guides, and sample programs will assist you in replicating well-known
empirical papers and can serve as a starting point in your own original research.

e of Contents

3

¥

Introduction

»

Y

Research Applications

Introduction

The WRDS research page is meant for all levels of users: new users can start with the SAS programming » Research Macros
tips and sample programs for a database of interest, while research applications and SAS macros are

geared more toward experienced researchers as they are based on more advanced empirical concepts » Research Guides

and SAS features. They can be used, for example, to build accurate historical links between different data

sources, to process large datasets or replicate some widely cited research papers.
fop ¢ P Y pap » WRDS Data Overviews

While we make our best effort to provide high quality applications, we recognize that there is always room
for improvement, especially given continuous change in data needs and reporting environments. We
appreciate any feedback on existing research tools and welcome suggestions on future potential

research-related additions.
Top of Section

»

¥

Sample Programs

3

¥

SAS Notes

Research Applications

To improve efficiency and quality of empirical research, WRDS replicated widely-cited papers that
represent various areas of research. As transparent and ready-to-use algorithms, such applications cover
a variety of topics from portfolio construction, earnings surprise calculation, institutional ownership ratios
to deriving NBBO, signing trades, and option pricing. These sample source codes offer users the flexibility
to customize them to address their specific research needs.

Research Applications

N T R N e i JE s 4 NSRRIy o S NS S

% Wharton
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WRDSX 15

b |

. _
. FEESTS: W ART oS e

> Data, Analytics, Research, Technology

WRDS

. Now, more than ever, access to data, analytics, research
O D at a O Ve rVI eWS and technology (DART)) is critical to your mission. From Classroom by WRDS
the classroom, boardroom, or. home, for. 25+ years

WRDS has supported users with targeted solutions that

underpin research, reinforce learning, and enable discovery.

o Research Applications

22 Grid View i= List View

O S a m p I e P ro q ra m S All Topics Information Professionals Instruct

Research Data Overview of Introduction to Compustat Introduction to Compustat CRSP Basics
FA S WRDS | Part1 | Part 2

o Data Update Calendar

Access a comprehensive overview of
CRSP data on WRDS.

This overview organizes the databases View the scope of data, extensive use- Expand your knowledge of the benefits of
available in WRDS into five main cases and breadth support documentation Compustat data on WRDS through this
categories: for Compustat on WRDS. guided video overview.

Pricing data

Fundamental data

Eamings and estimates data
Institutional ownership data
Other types of data

More » More » More » More »
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https://wrds-web.wharton.upenn.edu/wrds/support/update_calendar.cfm?
https://wrds-www.wharton.upenn.edu/pages/support/support-articles/

WRDS3Z#F

« BEREWRDS: AZEMMEZE wrds-support@wharton.upenn.edu 8

14 Contact WRDS Supporti2aZ[ajiR,

¥ Wharton yyrds s R
il Get Data~v  |# Analytics 1 Classroom £ Research v [eR{iodligg
Home / WRDS A
GETTING STARTED PROGRAMMING WITH WRDS USING DATA INFO
Accessing WRDS PC-SAS Dataset List Contact WRDS Support
Account Types MATLAB Data Update Calendar Vendor Support & Contact
Library & Lab Access R Vendor Manuals and Overviews Disk Space
Y Knowledgebase Python All Data Articles © SASTemp Directory Usage
WRDS Cloud User Manual Stata

All Getting Started Articles ©

All Programming Guides ©

& All Support ©
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WRDS-SSRN Research Paper Series

Search Results Q. Search Within
Wharton Research Data Services (WRDS) Research Paper Series

» Submit to Research Paper Series » Visit WRDS.

\‘frd S WHARTON RESEARCH DATA SERVICES

991,699 Total downloads | Link to this page | Subscribe to this eJournal (requires login)

Sort by: Date Posted, Descending™ 1234 .51 | Net Go to page »

Viewing: 1 - 50 of 2,531 papers

1 | |  Snowbirds in Securities Trading: Canadian Brokers' U.S. Bound Order Routing D"“’;'”“*“’;

Number of pages: 42+ Posted: 04 Mar 2020
Working Paper Series
Katya Malinova and Andreas Park

MeMaster University - Michael G. DeGroote School of Business and University of Torento - Finance Area

2 | |  Supply Chain Performance with A Target-Oriented Retailer Davnlozds
18

Mumber of pages: 45 « Posted: 04 Mar 2020 « Last Revised: 14 Mar 2020

Working Paper Series

Lucy Gongtao Chen and Qinshen Tang

NUS Business School, National University of Singapore and National University of Singapore (NUS) - Department of Analytics & Operations

3. D Hot-Stove Effects: The Tmpact of CEO Past Professional Experiences on Dividend D“"i”z';ads
Policy

MNumber of pages: 47« Posted: 01 Mar 2020 « Last Revised: 03 Mar 2020
Working Paper Series
Matthew Faulkner and Luis Garcia-Feijéo

San Jose State University and Florida Atlantic University - Department of Finance

# []  Leverage Dynamics under Segmented Equity and Debt Markets an;;ad;

Number of pages: 35 « Posted: 28 Feb 2020 + Last Revised: 14 Mar 2020

Working Paper Series

Hae Won (Henny) Jung, Jin Yu and Qi Zeng

University of Melbourne - Department of Finance, Monash University -Department of Banking and Finance and University of Melbourne -

Department of Finance

r._L.IT —’vlaﬂagr'ﬁﬂlf"‘euwwfhy*tig&wdf*wﬂrn‘!}yn A g g e Rewnjoads J
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S&P-SSRN Research Paper Series

Search Results Q, Search Within
S&P Global Market Intelligence Research Paper Series

S&P Global Market Intelligence Research Paper Series
« SPGMI: S&P Capital 1Q data (Topic)
+ SPGMI: Compustat fundamentals (Topic)
+ SPGMI: Leveraged Commentary & Data (LCD) (Topic)
SPGMI: Panjiva (Topic)
SPGMI: RateWatch (Topic)
« SPGMI: SNL Energy data (Topic)
« SPGMI: SNL Financial data (Topic)
SPGMI: SNL Insurance data (Topic)
SPGMI: SNL Media & Telecommunications (Kagan) Data (Topic)
SPGMI: SNL Metals & Mining data (Topic)
SPGMI: SNL Real Estate data (Topic)

S&P Global
Market Intelligence

14,204,569 Total downloads | Link to this page | Subscribe to this eJournal (requires login)

Sort by: Date Posted, Descending™ 123 4 .. 604 | Next Goto page >

Viewing: 1 - 50 of 30,165 papers

1 || The Effect of Product Market Competition and Financing Constraints on Dividend DW’;‘“*
Payout

Number of pages: 10 « Posted: 21 Apr 2020

Working Paper Series

Hussein Abdoh and Aktham |ssa Maghyereh

United Arab Emirates University (UAEU) - Department of Economies and Finance and United Arab Emirates University

2. The Effect of 'an Acquirer’s Life Cycle Stage on the Performance of M&As: Evidence
from Mega and Non-Mega Deals in the US

Posted: 09 Apr 2020
Working Paper Series
Svetlana Grigorieva and Angelina Egorova

MNational Research University Higher Schoal of Economics and National Research University Higher School of Economics

3 [[] TaxLoss Measurement Downloads
43
Number of pages: 40 « Posted: 07 Apr 2020
Working Paper Saries
Shane Heitzman and Rebecca Lester
e Unjd™™ 'nfSuu,-’Wn"“‘sh‘ﬂ__SCW—meM AGradmatdl et e nin, _ah a AR, g e ’m.’
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