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WR DSI)-I\ /%;;Eﬂﬂ- Register for WRDS

Username

Username Please choose a username

Required. Usernames must be 4 to 15 characters long; begin with a letter; contain only lowercase ASCII letters, numbers, and/or underscores; and must not begin with pg_.

Password

Password Please choose a password

« Your password must contain at least 12 characters

U Ser Tvpe : = Your password can’t be a commonly used password

» Your password can't be entirely numeric.

o /\A%{ﬁj\ \5'6?21:5 \9& « Passwords may contain only ASCII letters, numbers, spaces, and punctuation characters: "~@#§%"&*(}-=_+[\J|;"". /<=7
=R VEFEEAB MR

Password confirmation

« Facult
aC u Password confirmation Please choose a password
° P h D Enter the same password as before, for verification.

First name

* Research Assistant ——
¢ Staff Last name
« Masters/Undergraduate

° CIaSS Email address
{85 ustc.edu.cn HRFH

Subscriber

1 University of Science of Technology of China -

User type

The account type of this user.

Expiration date
2023-09-11

Department

Department

Captcha

™

IRAZHIEEEHAWRDSE e oo

fiﬁﬁ*th}”\t{% EE iE%E 1 #E By submitting this form, you accept the Terms of Use .
E?tbjﬁﬂ}% m 514:%%” ) mmmm— gl Register for WRDS 5


https://wrds-www.wharton.upenn.edu/pages/about/wrds-account-types/

WRDSY E-FA\IE (2FA)

E}Kﬁﬂﬁﬁj FFHRERTIHTNEFALE (2FA), NEFAIEEINTEZ Eizé RRsEZ ATt
RIS %2, MFRIEEDuo App CERAF) SUR(EWIES U TEFIRIE,

ANREMFFERIIER. HERENSESEFIERIIPHIIERWRDS, FEAREREcookies, REE
'{ 13’&:(.’330*0 309&}%: )I j: IU\ETE]’AIIE

WRDS launches Two-Factor Authentication (2FA)

WRDS Two-Factor Authentication (2FA) by Duo Security will launch for all SSH connections in the coming
weeks. Duo is recognized as an industry standard and is designed to be a simple and secure method for
enhancing security.

» Users who use SSH with a username and password will continue to use the same hostname for
logins wrds-cloud.wharton.upenn_edu. After entering your username and password you will be
prompted for a Two-Factor Authentication method.

« Users who wish to use SSH Keys will need to first authenticate with username, password, and 2FA as
above and will then be able to use keys from the same client IP.

WRDS invites you to register your device ahead of the launch date to streamline your login process. Please
see WRDS 2FA by Duo - Enrollment Status to enroll your phone, tablet, or another device.

To learn more about Duo authentication, please visit the following links:

« Howto Log.In to WRDS Using WRDS 2FA by Duo
- WRDS 2FA by Duo FAQ
» Duo Security's Enroliment Guide

Posted February 28th, 2023 Don't show this again @
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Subscriptions

» 2iQ

» American Hospital As. ..
» Audit Analytics

» B Impact Assessment
» Bank Regulatory

» Beta Suite by WRDS

» Blockholders

» BoardEx

» Bond Returns by WRDS 1]
42}

» Bureau van Dijk

Analytics by WRDS

SEC Analytics Suite

WHARTON RESEARCH
DATA SERVICES

|l Get Data =

Search WRDS Q

® Support

|aa Analytics ~

= Classroom v

B Videos

0 Research

2

» Fama-French Portfoli...
» Federal Judicial Center
» Federal Reserve Ban...
» Financial Ratios Suite...
» FTSE/Russell

» GovPX

» Healthbase

» Hedge Fund Researc...

» Historical SPDJI

EBBEBGEEHH

» IBES

U.S. Daily Event Study

Data Dashboard »

» Option Suite by WRDS
» OptionMetrics

» OTC Markets

» PACAP: Pacific-Basin...

» Pastor-Stambaugh an...

» Penn World Tables

» Peters and Taylor Tot...

» Philadelphia Stock Ex...

» PitchBook

» Preqin

4
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All Topics »

Intraday Indicators

</> Coding Tool Kit (+)

WRDS News

Vienna University of
Economics and Business
named winner of ...
February 16th, 2023

16
FEB

2022 Year In Review
December 21st, 2022

21
DEC

Events

AACSB Middle East and

North Africa Conference
MAR

Midwest Finance
Association

MAR

New Data

MAY

NEW Estimize
Institutional-Grade
Earnings Estimates Data
May 17th, 2022

mEGet Data = Al

DataEETHEE
8. THh(Z=Trial
Subscriptionsa] &
BHURRRMHF
NEE.

f£“Subscriptions”/1
BEEEIEHEL
B, RIEEDE
TRE,
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WRDSA| JZFS)EF

YEA—NEAF, FIERAWRDSHEMATRN—MNERA M EMN “WRDSIRE "T BFA,
WRDSIRE TE—RREEHRFHE. 41T (BYESESHRAE) fIEm4%4ES.

hl Get Data~ |8 Analytics v+ EREGEESGIIIRAE @M Videos O Research ©® Support

INTRO TO WRDS
_ XYWRDSHIGWANE,; A TEIRRVARSI, ER 7 — P MEBECRSPIREREMN
Getting Started HIENEIAFAR,
What Data is in WRDS?  TH##EWRDSHEWEmIARIMIB BN e,
Finding the Data I ERSIITERNEEE, FIHIRERIFIH 5.

I ifi T 7 \E*@E’\J /_\\;.\k‘kl @Jj: Al el D}_ TN\ D _.I NN L
Understanding Identifiers iﬁigg\gﬁ’gmgég ?‘éoﬁT RO SEARARY, AATHIARISRERART, LA

Using SAS Studio {REF BT SAS Studiolf[A]WRDSEIE, ERFRMESRILIEEIE, £SAS
StudioFEFIE—MEARIEUELSE, FESAS StudiohSH—1NEK.
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R WRDSRYEALT &R ELIE TS HHEIRS. ERILIEEIRY “Subscriptions "I=HF&EH

XLEES
1. Bank Regulatory Database 8. IRl Marketing Factbook
2. Blockholders 9. Penn World Tables
3. CBOE Indexes 10. Philadelphia Stock Exchange
4. DMEF 11. SEC Disclosure of Order Execution
5. Dow Jones 12. TRACE
6. Fama-French Portfolios and Factors 13. MSRB
7. Federal Reserve Bank Reports 14. OTC Markets

WRDSIRIT T SFUBETEXSIFERIAR. 518, THFIBAXEm, TaEHEEEMNY

1T,
Beta Suite by WRDS Subsidiary Data by WRDS Linking Queries by WRDS
Efficient Frontier by WRDS Venture Capital by WRDS SEC Analytics Suite by WRDS
Event Study by WRDS Bond Returns by WRDS US Patents by WRDS
Financial Ratios Suite by WRDS European Short Data by WRDS World Indices by WRDS
Intraday Indicators by WRDS Factors by WRDS
Option Suite by WRDS Insiders Data by WRDS
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https://wrds-www.wharton.upenn.edu/pages/get-data/

2iQ CUsIP ISS PACAP

America Hospital ETF Global ISSM Preqin

Association

AuditAnalytics Eurekahedge ktMINE ProPublica

BoardEx Eventus Levin RavenPack News Analytics
Bureau van Dijk Factset LSPD RepRisk

Calcbench FTSE/Russell Markit Sustainalytics

CENTRIS GovPX Merget FISD NYSE TAQ

Calrivate Analytics GSIOnline MFLINKS Thomson Reuters/Refinitiv
Compustat — Capital IQ | Healthbase Morningstar CISDM Toyo Keizai

(Standard & Poor’s)

Comscore Hedge Fund Research (HFR) | MSCI (formerly KLD and GMI) | Zacks

CRSP HIS Global Insight Nastraq

CSMAR Inforgroup Option Metrics 0
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# Home / Support / Manuals and Overviews / Compustat

Compustat
Compustat Manuals and Overviews
Backtest North America - Global - S&P Global
Bank
WRDS O i f Preli u tate. i
i e M a rket I nte“ | ge n Ce # Home / Support / Manuals and Overviews / Compustat / North America - Global - Bank / WRDS Overview of Cor|<
» Compustat Data Guide rd
> Ovenviw of Compustat North Amarica - G. More About This Vendor » WRDS Overview of Compustat North America - Gle
Understanding the Data . . . 7
: This overview covers the North America, Global, and Bank databases. Though - H
Using the Data best known for their fundamentals, these databases also have stock prices and a
other market data going back to the 1980s, in addition to index prices and N
g
e :
© Ay
Ovenvi 4
. verview 5
Capital 1Q Segments . ) o _ . 7
Standard & Poor's (S&P) Capital 1Q is a leading provider in financial market intelligence. S&P offers a » \
Capital IQ on WRDS FAQ » Compustat Segments Knowledgebase ... B Query Forms variety of products through WRDS and on its own Capital 1Q, Clarifi, and Research Insight platforms. \3
7
On WRDS, you will find the following databases from S&P Capital 1Q: >
Capital IQ Professional Data Segment Info » Compustat - Capital IQ 173
Also under the Capital 1Q brand: P
»
» Financials 3] » WRDS Overview of Compustat Segments ... Knowledge Base ” « Compustat North America :\,
« Compustat Global ;
. . » Compustat Index Constituents Removed »
Understanding the Data - Capital Structure Xpressfeed Segment Data Definitions « Compustat Bank
North Ameri
More Capital |Q resources © > e mernea
T » Global
Compustat Linking Snapshot
» Linking CRSP with Compustat Compustat Snapshot - North America - User . 'Manuals and Overviews »

11
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SIEIDER

622 | Compustat

1813 M TtE ZE M Compustat#iEZEHIRENIBMFIAMazon 2y 5]20108FEE 20235
EFEEIREDRLLITRIB : Total Assets. Total Liabilities. Total Revenue.
Net Income

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

F— IRERESEE /201031 HE20235F3H.,

F & #2IBMF1Amazon AR B,

==L 5%EPistrTotal Assets, Total Llabilities, Total Revenue#fNet Income,
FIUL: RERZIMA .
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& Home / GetData / Compustat - Capital IQ

Compustat - Capital 1Q

S&P Global Market Intelligence Data Through Wharton Research Data Services

[parke ] Componaaion ] Fiancin Sment

Compustat [ segments imiustry Data] Stoo Prces ] Global

Compustat Fundamentals provides standardized North American and global financial statement and
market data for over 80,000 active and inactive publicly traded companies that financial professionals
have relied on for over 50 years

» North America 17 ] » Global (5]
» Bank 2] » Historical Segments a
» Snapshot » Execucomp (9]

Capital IQ
Corgers & Acqiiions [ ews ] G

A Standard & Poor's business, Capital IQ delivers comprehensive fundamental and quantitative research
and analysis solutions to over 4,200 investment management firms, investment banks, private equity
funds, advisory firms, corporations, and universities worldwide

» Capital Structure (3] » Identifiers 1]
» Key Developments » People Intelligence (3]
[12]

0
» S&P Credit Ratings 4] » Transactions
(3

» Transcripts

) TaFE 22 | Compustat

S&P Global
Market Intelligence

More About This Vendor »

Filter by Concept / Region (show)

Knowledge Base »
» Compustat Index Constituents Removed
» North America
» Global

Manuals and Overviews »
» Compustat Data Guide

» Overview of Compustat North America -

14
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# Home / GetData / Compustat - Capital IQ / Compustat / North America

North America

U.S. and Canadian fundamental and market information on active and inactive
publicly held companies

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.

¥

» Financial Ratios (Firm and Industry Lev... €3 Pension Quarterly

£

» Fundamentals Annual » Ratings

¥

» Fundamentals Quarterly » Security Daily

¥

» Index Constituents » Security Monthly

R

» Index Fundamentals » Segments (Non-Historical)

¥

» Index Prices » Segments (Non-Historical) - Customer

¥

» Industry Specific Annual » Simplified Financial Statement Extract

¥

» Industry Specific Quarterly » Supplemental Short Interest File

» Pension Annual

622 | Compustat

S&P Global
Market Intelligence

More About This Vendor »

5]

Knowledge Base »
» Compustat Index Constituents Removed
» North America
» Global

Manuals and Overviews »
» Compustat Data Guide

» Overview of Compustat North America -
Global - Bank

» Execucomp 15
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2T 622 | Compustat

#& Home / GetData / Compustat - Capital IQ / Compustat / North America / Fundamentals Quarterly

Compustat Daily Updates - Iz (T

Fundamentals Quarterly ?Aﬁfkiﬁ?w?élligence

[eDEIASelin] | Variable Descriptions ~ Manuals and Overviews  Knowledge Base  Data Preview

compusta 3EFNERE | P FAAER | EIIERE | $UETUS

More About This Vendor »

sompustat - Capital IQ »
Step 1: Choose your date range. Compustat >
Date Variable: North America (hide)
Data Date ¥ » Financial Ratios (Firm and Industry Le... @)
2010-01 2023-03 » Fundamentals Annual
Step 2: Apply your company codes. » Fundamentals Quarterly

What format are your company codes?

Autocomplete - Staff Only Alpha
[@ TIC OGVKEY OCUSIP OsSIC OCK ONAICS O GIC Sub-Industry

Select an option for entering your company codes:

» Index Constituents

» Index Fundamentals

® | Company Codes O | Code List Name » Index Prices

Please enter company codes separated by a space. Save this code list to Saved Codes

Example: IBM MSFT AAPL » Industry Specific Annual

[ Code Lookup: S&P Compustat North America - monthly update (current + historical) |
» Industry Specific Quarterly

O ----—---Select Saved Codes List--------- =

Choose from your saved code lists. » Pension Annual

O Company Codes Upload File » Pension Quarterly

Upload a plain text file (.ixt), having one code per line. 16
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Query Form  Variable Descriptions [EVERUEISENCROMEWENEE Krowledge Base  Data Preview

622 | Compustat

Backtest Legacy Credit SNL
» WRDS Overview of Prel... Ratlngs » Bank Regulatory a
» List of Instrument Types
» FIG 1]
RatingsXpress File Types
» S&P Credit Ratings Dat... b M an uals and OverVIews” EFITIEE

» WRDS Overview of S&... ﬁj\:T 9&3:(: om pU Statéfd:E EEI‘J'ﬁé
s

Capital IQ North America - Trucost & ESG
Global - Bank

Capital IQ on WRDS FAQ S&P Global ESG Scores ...

» Compustat Data Guide
Capital 1Q Professional Data S&P Global ESG Scores ...

» Overview of Compustat ...
» Financials 3] Trucost Carbon Earnings ...

Understanding the Data
Understanding the Data - ... » WRDS Overview of S&...

Using the Data
More Capital 1Q resources More Trucost & ESG
° More North America - Global resources ©
_ | 17
wWharton
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A Home / GetData / Compustat - Capital IQ / Compustat / North America / Fundamentals Quart

1522 | Compustat Stepl

[ Queries (Failed) ]

Compustat Daily Updates -
Fundamentals Quarterly

(OULCIa"A eIyl Variable Descriptions  Manuals and Overviews  Knowledge Base  Data Preview
Compustat Daily Updates - Fundamentals Quarterly

Step 1: Choose your date range.

Date Variable:

Data Date s
2010-01 2023-03
EEERT BB

18
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?:FT | C{,Ejj 12 \ﬂJﬁg

i

M 2

Step 2: Apply your company codes.

Whiat format are your company codes?

@®TIC OGVKEY OCUsIP ©OsIC OCIK

{ Autocomplete - Staff Only Alpha
ICS

Select an option for entering your compa des:

®

Please enter company codes separated by a space.

IBM MSET AAD)
|[ Code Lookup: S&P Compustat North America - monthly update (current + historicgl

@)

Choose from your saved code lists.

O Company Codes Upload File

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

IBM AMZN U

)]

----—---—-Select Saved Codes List---------

@)

This method allows you to search the entire database of records. Please be aware that

Search the entire database

time to run because it is dependent upon the size of the database.

| Compustat Step?2

ESIBMFfAmazon AEIRITICRS
BILAEE “Code Lookup” THEEE R A EILHEE

O GIC Sub-Industry

Code List Name

Save this code list to Sa [

Amazorn| Starts With  Is Exactly Contains

The WRDS Attribute Search helps
you find attributes (such as company
ydentifiers and names, incorporation
nformation, and addresses) about

1. Start by entering a search term.

2. After the results are displayed,
click on identifiers to add them
to your list.

If you need more help, take a
moment to read the full step-by-step
instructions to using this tool,
including a complete list of identifiers

entities (such as companies, indexes, 3. Last, choose whether to insert available.
and funds). your selections into your web
query or to download them as a
text file.
Your search retumned 1 results.
Copy Ccsv Excel
CUSIP FIRST LAST
CIK FULL ENTITY NAME DATE GVKEY DATE siC TICKER
AMAZON.COM
0001018724 023135106 064768 5961 AMZN
| | | e 1995 2021

Showing 1 to 1 of 1 entries
No codes have been selected.

19
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Step 3: Choose variable types.

Select Variable Types

16 Z= | Compustat Step3

Data ltems
(7] Footnotes
() Data Codes

P EEEERER

How does this work?

Q, Search All Identifying Information (27 Identifying Information, cont. 0134

M
Select =ai Selected Ociearail (6) 0 %
Search All Ticker Symbol (TIC
,,,,,,,,,,,,,,,,,,,,,,,,, @ oo —— C IK N um b er [EDIT]
(O CIK Number (CIK) 2] Company Name (CONM)
O Stook Exchange Code (EXCHG) ) S ATQ - Assets - Total (ATQ} Mnemonic Periodicity Format Units
(O Fiscal Year-End (FYR) o (v] LTQ -- Liabilities - Total (LTQ) CIK Scalar  Code --
Q  Foreign Incorporation Code (FIC) ® ”QWREVTQ - Revenue - Total (REVTQ) The Central Index Key (CIK) is the SEC's unique identifier for
() ADD1 - Address Line 1 (ADD1) ) @ NIQ-NetIncome (Loss) (NIQ) corporations and individuals who have filed disclosures with the
---------------------- SEC. CIKs are not available for Exchange Traded Funds.
O ADD?2 -- Address Line 2 (ADD2) o L—
() ADD3 --Address Line 3 (ADD3) 1]
(O ADD4 --Address Line 4 (ADD4) 1]
() ADDZIP - Postal Code (ADDZIP) o
o BUSDESC -- S&P Business Description

o
4

orencomy

20
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16 Z= | Compustat Step3

Step3 ] {iFIESK4GF

WEFE, HiRETmEF

/

Conditional Statements (Optional)

How does this work?

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

21
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Step 4: Select query output.

How does this work?

1622 | Compustat Step4

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.

Output Format Compression Type Date Format

O fixed-width text (*.txt) @® Uncompressed ® YYYY-MM-DD. (e.g. 1984-07-25)
O comma-delimited text (*.csv) O zip (*.zip) O MM/DD/YYYY. (e.g. 07/25/1984)
@ Excel spreadshest (* xlsx) O gzip (*.g2) O DD/MMIYYYY. (e.g. 25/07/1984)

O tab-delimited text (*.txt)

O HTML table (*.htm)

O SAS Windows_32 dataset (*.sas7bdat)
O SAS Windows_64 dataset (*.sas7bdat)
O SAS Solaris_64 dataset (*.sas7hdat)
O dBase file (*.dbf) EREREN
O STATAfile (*.dta)

O SPSS file (*.sav)

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

E-mail Edit Preferences Custom Field (2]
Save This Query (Optional) Notes on this Query (Optional)

O Saved Query Name @] Saved Query Notes

Submit Form =E“Submit Form”
22
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TG 2= | Compustat 1I=1T

Query 6820560 successfully submitted.

| Ljango AArmin | A |

Query 6820560, for comp_na_daily_all

Submitter: Data Retention
Status: Success m Results data will be accessible for
2 days, until 2023-03-15, 13:43
Product: comp_na_daily _all
Results:
Result Size: Result Count: Notice
14 KiB 104 Rows
Your use of WRDS and this data
Output Files:

— ié/'.l_'% %BZ#F st comply with the WRDS

« ~/wrds query output/aorj8pfklwvoneek.xlsx se

Results are also in your home directory at: ~/wrds_query_output/.
See WRDS Cloud: Access Web Query Output for more details.

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.

Service Files [admin only]:
= /var/query-manager/tmp/wrds/xiazhan/xiazhan_aorj8pfkiwvoneek_grid.log
» /var/query-manager/tmp/wrds/xiazhan/xiazhan_aorj8pfkiwvoneek_sas.log

Timing:
Elapsed Time: Submitted: = L Citation instructions
18 seconds < T I THY
Work Begun: Work Einished: To C|te.th|s data use the following
2023-03-13 13:43 2023-03-13 13:43 format:

Wharton Research Data Services. "WRDS"

Input P . wrds.wharton.upenn.edu, accessed
nput Parameters: Toggle Input Parameters 2023-03-13.
23



BRI | WIS % | Compustat 25

A B C D E F G H | J K L M N o P Q R
Level of
Global Consolidation -
Company Fiscal Company Interim Population Calendar Data Year Fiscal Data Year and

1 Key Data Date Fiscal Year Quarter Industry Format  Descriptor Source Data Format Ticker Symbol ~ Company Name 1SO Currency Code and Quarter Quarter Assets - Total  Liabilities - Total Net Income (Loss) Revenue - Total Active/Inactive Status Marker
2 006066 18352 2010 1 INDL c D STD I1BM INTL BUSINESS MACHINES CCUSD 2010Q1 2010Q1 105208 83059 2601 22857 A
3 '006066 18443 2010 2 INDL c D STD I1BM INTL BUSINESS MACHINES CCUSD 2010Q2 2010Q2 103420 82244 3386 23724 A
4 "006066 18535 2010 3 INDL c D 5TD IBM INTL BUSINESS MACHINES CCUSD 201003 201003 107174 84815 3589 24271 A
5 006066 18627 2010 4 INDL c D STD I1BM INTL BUSINESS MACHINES CCUSD 201004 201004 113452 90280 5257 29019 A
6 006066 18717 2011 1 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 201101 201101 112960 90184 2863 24607 A
7 006066 18808 2011 2 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 2011Q2 201102 113474 90264 3663 26666 A
8 '006066 18900 2011 3 INDL C D STD IBM INTL BUSINESS MACHINES CCUSD 201103 201103 110158 87780 3839 26157 A
9 "006066 18992 2011 4 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 201104 201104 116433 96197 5490 29486 A
10 ‘006066 19083 2012 1 INDL [ D STD 1BM INTL BUSINESS MACHINES CCUSD 201201 201201 115346 94563 3066 24673 A
11 006066 19174 2012 2 INDL C D STD IBM INTL BUSINESS MACHINES CCUSD 2012Q2 201202 113832 93269 3882 25783 A
12 006066 19266 2012 3 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 2012Q3 201203 115778 94112 3823 24747 A
13 006066 19358 2012 4 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 201204 201204 119213 100229 5833 29304 A
14 006066 19448 2013 1 INDL c D STD IBM INTL BUSINESS MACHINES CCUSD 201301 2013Q1 117258 98044 3032 23408 A
15 006066 19539 2013 2 INDL [ D STD 1BM INTL BUSINESS MACHINES CCUSD 201302 2013Q2 115153 97270 3226 24236 A
16 006066 19631 2013 3 INDL c D STD I1BM INTL BUSINESS MACHINES CCUSD 2013Q3 201303 117845 97837 4041 23338 A
17 006066 19723 2013 4 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 2013Q4 2013Q4 126223 103294 6184 27386 A
18 '006066 19813 2014 1 INDL C D 5TD IBM INTL BUSINESS MACHINES CCUSD 2014Q1 2014Q1 122646 105906 2384 22236 A
19 006066 19904 2014 2 INDL [ D STD 1BM INTL BUSINESS MACHINES CCUSD 2014Q2 201402 124314 106801 4137 24047 A
20 006066 19996 2014 3 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 2014Q3 201403 118911 104516 18 22397 A
21 ’006066 20088 2014 4 INDL Cc D STD IBM INTL BUSINESS MACHINES CCUSD 201404 201404 117532 105518 5483 24113 A
22 '006066 20178 2015 1 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 201501 201501 112037 99748 2328 19590 A
23 '006066 20269 2015 2 INDL [ D STD 1BM INTL BUSINESS MACHINES CCUSD 2015Q2 201502 112729 98892 3449 20813 A
24 ’006066 20361 2015 3 INDL C D STD IBM INTL BUSINESS MACHINES CCUSD 201503 201503 108648 95198 2950 19279 A
25 "006066 20453 2015 4 INDL C D 5TD IBM INTL BUSINESS MACHINES CCUSD 201504 201504 110495 96071 4463 22059 A
26 006066 20544 2016 1 INDL c D STD I1BM INTL BUSINESS MACHINES CCUSD 2016Q1 2016Q1 118856 103784 2014 18685 A
27 1006066 20635 2016 2 INDL c D STD I1BM INTL BUSINESS MACHINES CCUSD 2016Q2 2016Q2 118056 102167 2504 20238 A
8 [006066 20727 2016 3 INDL c D STD IBM INTL BUSINESS MACHINES CdUSD 2016Q3 2016Q3 115606 98447 2853 19226 A
29 006066 20819 2016 4 INDL c D STD IBM INTL BUSINESS MACHINES CCUSD 2016Q4 201604 117470 99078 4501 21771 A
30 006066 20909 2017 1 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 2017Q1 201701 117495 99047 1750 18155 A
31 '006066 21000 2017 2 INDL C D STD IBM INTL BUSINESS MACHINES CCUSD 2017Q2 201702 120495 101951 2332 19288 A
32 ‘006066 21092 2017 3 INDL [ D STD 1BM INTL BUSINESS MACHINES CCUSD 201703 201703 121636 101879 2725 19154 A
33 '006066 21184 2017 4 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 201704 201704 125356 107631 -1054 22542 A
34 "006066 21274 2018 1 INDL [ D STD 1BM INTL BUSINESS MACHINES CCUSD 2018Q1 201801 125285 106995 1679 19072 A
35 '006066 21365 2018 2 INDL C D STD IBM INTL BUSINESS MACHINES CCUSD 2018Q2 201802 121622 102974 2404 20003 A
36 006066 21457 2018 3 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 201803 201803 121990 102072 2694 18755 A
37 1006066 21549 2018 4 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 2018Q4 2018Q4 123382 106453 1951 21761 A
38 '006066 21639 2019 1 INDL c D STD IBM INTL BUSINESS MACHINES CCUSD 2019Q1 2019Q1 130926 114320 1591 18182 A
39 006066 21730 2019 2 INDL c D STD IBM INTL BUSINESS MACHINES CCUSD 2019Q2 2019Q2 154652 136876 2498 19161 A
40 '006066 21822 2019 3 INDL c D STD 1BM INTL BUSINESS MACHINES CCUSD 2019Q3 201903 149620 131524 1672 18027 A
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ARG ZRTTL | ProgrammingiFiia/Eso

TR EEE IS HIaISupport = Programming

A Home / Support / Programming

Programming

WRDS Data is easily accessible in your favorite programming language. Find out how to access WRDS through SAS, Python, R,
MATLAB, and Stata. The connection methods available are listed under each language.

SAS R Stata
» SAS: From the Web (SAS/Studio) » R: From Your Computer (RStudio) » STATA: From Your Computer
» SAS: From Your Computer (SAS/Connect) » R: On the WRDS Cloud » STATA: On the WRDS Cloud
» SAS: On the WRDS Cloud » R: From the Web (RStudio Server)
Python MATLAB WRDS Data in
PostgreSQL
» PYTHON: From Your Computer (Jupyter/S... » MATLAB: From Your Computer

» WRDS Data in PostgreSQL: Tutorial
» PYTHON: On the WRDS Cloud

» Python: From the Web (JupyterHub)
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 Event Studies

B ANALTIOS

by wrds BagotW * Intra-day Indicators

WRDS has developed a variety of powerful analyti  vols to support you in your research. Get

W 4Q 0\\\5 q ., . . .
more out of your data with less effort. ,a\\L* A s ° F|nanC|a| Rat'os
« Bond Returns

 Beta Suite

22 Grid View £= List View oy
« SEC Filings

All Topics Efficient Frontier Event Study Financial Ratios Instructors Other Research Tools Programming Tools SEC

« Linking Suite

e And etc...

U.S. Daily Event Study SEC Filings Search Intraday Indicators Financial Ratios: Firm
Level
Investigate abnormal stock returns/volumes Use this powerful research platform to Stock specific daily and intraday (5 min, 15
around gvenl dates by up\oad!hg yourv own search the contents of trle mos? commonly min and 30 min) indicators created from the 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. ¢
financial ratios for all U.S. companies
Development database » Stock specific daily and intraday (5 min. Lo
« Easy-to-use web queries 15 min and 30 min) indicators across eight difierent categories
e i 28
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Introduction to WRDS

%CaSSFOombyTg%i FEATURED TOOLS: « Introduction to

Financial Statements

Classroom Tools by WRDS'is a teaching and learning toolkit design-  pecifically for faculty who
are introducing finance and business concepts in the classroom.

« Time Value of Money

Monte Carlo Simulation for
Option'Pricing. =

* Using the
CRSP/Compustat
22Grid View [EERRSA Merged (CCM)

All Topics  Accounting Fixed Income Introduction to WRDS Investments Macroeconomics SEC Text Analytics

e SAS Studio

e And etc...

Getting Started What Data is in WRDS? Finding the Data You Want Understanding Identifiers
This teaching tool guides your students Learn about WRDS' data offerings and how WRDS contains a tremendous variety of This exercise describes the major
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 financial and securities in WRDS, along with
datasets in WRDS, including coverage of * How data is categorized examples of each. Students will be
* Introduce new users to WRDS « Techniques to locate data introduced to the following:
* Provide an overview of how queries are * Pricing and returns * Resources that index WRDS' data
organized * Company fundamentals » Difference between header and
« Demonstrate a sample query to retrieve « Earnings and estimates historical identifiers

29
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© Video
bYWI'dS ©" Video

Now, more than ever, access fo data, analytics, research
and technology:is crifical to your. mission. From
the classroom, boardroom, or. home, for. 25+ years

SAS Studio - Part 1

WRDS has supported users with targeted solutions that o \/| deO
underpin research, reinforce learning, and enable discovery.

22 Grid View £= List View

All Topics rmation Professionals Instructors Rese:

©' Video ©' Video ©' Video ©' \Video

SAS Studio - Part 1 Rep Usage Reports Research Data Overview of Introduction to Compustat
. , ) ) WRDS | Part 1
This is WRDS' introduction to accessing An overview of the WRDS representative's
data through SAS/Studio. This tutorial is usage reports in the Wharton Research 2 S z -
This overview organizes the databases View the scope of data, extensive use-
intended for first time users or experienced Data Services system. This report is only J 2 - i >
5 A g available in WRDS into five main cases and breadth support documentation
users looking to refresh their knowledge of available to WRDS Reps. :
categories: for Compustat on WRDS.
how to access and explore data in
SAS/Studio.

« Pricing data
¢ Fundamental data
« Eamnings and estimates data 30

% Wharton




WRDS Research — WRDS#HLf

WRDSHFSIRE SR BNE A EAWRDSEUERITHIZ. WRDSHHFMNA. SASZ. fAFigratles
REFRHENEEHZERNZRIC, FFAEE CREIARATER.

B Wharton yrds s

DATA SERVICES

NIVERSITY of PENNSYLVANIA

il Get Data~  |#a Analytics +  # Classroom~ @M Videos 0 Research € Support

#& Home / WRDS Research

WRDS Research

The WRDS Research page is intended to help you get started with your research using W,
Applications, SAS macros, research guides, and sample programs will assist you in repl
can serve as a starting point in your own original research.

data. The WRDS Research
ing well-known empirical papers and

Highlighted Research

- -
L1

-
Merging CRSP and Fama-French Factors
Compustat Data (Python)
This paper provides a guide to Based on the SAS based
merging data from the CRSP and research application, this Python
Compustat datasets at the code replicates Fama and
securities level. French's (1993) methodology to

construct size and value factors

More — More —

Ways to Research

» Linking Databases » Research Data Overview » Sample Programs
A summary of all the resources at WRDS that help Introductions to databases written by WRDS. Short programs in multiple languages that
link a company or person in one database with the Overviews complement vendor manuals by illustrate common tasks for each database.
same company or person in another database. discussing WRDS-specific aspects and research
concerns. 31
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WRDS>ZFF

o ETFE:

o Video by WRDS

o Data Overviews

o Research Applications

o Sample Programs

o Data Update Calendar

o FAQs
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VENDOR TOOLS WRDS REP TOOLS CONTACT ERICA'S ACCOUNT # ~ LOGOUT &

Wharton yyrds sz
v %‘EE.(?&} rdS DATA SERVICES

il Get Data ~ s Analytics ~ = Classroom~ @M Videos D Research ® Support

# Home

Subscriptions </> Coding Tool Kit (+)

- . WRDS News
» 2iQ B 5 FamaFrench Portioli... @ » Option Suite by wRDs 8
» American Hospital As... 0] » Federal Judicial Center » OptionMetrics a 28 WRDS launches Two-
Factor Authentication
» Audit Analytics B > FederalReserveBan.. B » OTC Markets (1] il (2FA)
February 28th, 2023
» B Impact Assessment a » Financial Ratios Suite... » PACAP: Pacific-Basin... 58] . ) .
Vienna University of
12 16 i i
» Bank Regulatory 12 » FTSE/Russell (3] » Pastor-Stambaugh an... e Economics and Business
J=32] named winner of ...
» Beta Sute by WRDS B » GovPX B > Penn World Tables 2] February 16th, 2023
» Blockholders a » Healthbase 13] » Peters and Taylor Tot... 0
Events
» BoardEx 63 » Hedge Fund Researc... 18] » Philadelphia Stock Ex... 2]
» Bond Returns by WRDS @ » Historical SPDJI B8 > PichBook @ Midwest Finance
Association
» Bureau van Dijk a » IBES [ 113] » Preqgin @ = MAR

0 cactarn Einanca
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