WRDS

Wharton Research Data Services
Quick Start Guide

Welcome to the Wharton Research Data Services (WRDS) databases. This guide will show you
how to get started to access and utilize the wealth of information available from these
databases.

This is an Internet-based database service that may be accessed by using one of the network
computers in the Business Library in Tyler Hall or the Peninsula Center in Newport News.

Mason School of Business graduate students, faculty and staff may also access this program
through the Mason School of Business network using their personal Mason School of Business
accounts.

heme my.wrds _  tools support . forums news about

W[‘d =T — @Marton

UNIVERSITY 0f PENNSYLVANI

Wharton Research Dala Services

//The Path to Business Intelligence > logaut nowy!
L]
b ﬁRDE WRDS taps the most comprehensive sources of financial, accounting, CIK Identifiers in
’T—%‘; economic, management, marketing, banking, and insurance data. (More Computstat Data
loos about WRDS)
» Support
¥ Forums
¥ Heve Need Support?
= Dataset [N ARV LYY | Dataset List by Concept
M About
3 = . .
e College of William & Mary subscribes to datasets from the following 2007 WRDS Users
providers (for details on datasets and permissions within each aroup, see Conference
My Permissions in my.WRDS): presentations

Audit Analytics
COMPUSTAT Global & EMDB

.
. .
« COMPUSTAT North America NEWEiglID s cE
.
.

CRSP IPOs from GSIOnline

I/B/E/S
Forums@WRDS
Latest Topics
Creating new "count” variable

Free access data sets:

SAS rsubmit Signon problem!
{web/bin/sasautos/news.s35.-

# Bank Regulatory =

+ Blockholders Zefers

« CBOE Indexes Eun 3 SAS macra on WRDS
* CISDM unix server

* DMEF

+ Dow Jones

e FDIC Search Forums

« Fama French, ibes go

Momentum, and
Liquidity
Federal Reserve
Bank Reports

About FORUMS@WRDS

- Tips

* Penn World Tables Use WRDS Tools to

# SEC Disclosure of search for companies and
Crd'er— Execution variables across

= TRACE databases

Introduction

Wharton Research Data Services, or WRDS, is a web-based data management system that
allows faculty and students to retrieve information from a wide variety of financial, economic,
and marketing data sources.
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Home Page

The opening screen for the WRDS databases is the Home page for the program.
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The Home page is the portal by which you may access the various databases included in the
Mason School of Business subscription to this service. The databases are grouped in several
ways. The default display groups the datasets according to vendor. The alternate grouping is by

concept. You may
SWitCh between the Dataset List by Concept

two IiStingS by CIiCking College of William & Mary subscribes to datasets from the following providers (for details on
. datasets and permissions within each group, see My Permissions in my WRDS):
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Dataset List by Vendor

The Dataset List by Vendor tab is the default
display when WRDS is first opened. This page
has a menu column on the left side of the page
with links to a variety of WRDS functions. See
page 15 for more information about this menu

column.

The datasets are listed in the middle of the page.
The primary datasets (see below) are listed first.
Then there are datasets listed in the Free Access
Datasets section (see page 7).

Next there is a link to WRDS Tools (see page 9)
and finally Other Datasets are listed in the last

section (see page 11). These datasets are listed for

information only. They are not part of the Mason
School of Business subscription.

Primary Datasets

The major datasets included in the Mason School
of Business subscription to the WRDS service
are: Audit Analytics, COMPUSTAT Global &

WRDS taps the rost comprehensive sources of financial,
accounting, economic, management, marketing, banking, and
insurance data. (More about WRDE)

DEIE SR E PR ENLNYTY | Dataset List by Concept

College of William & Mary subscribes to datasets from the
following providers (for details on datasets and permissions
within each group, see My Perrnissions in my WRDS):

audit Analytics
COMPUSTAT Global & EMDB
COMPUSTAT Morth America
CREP

CUSIP Master File

I/B/ESS

Access to the following databases is available to all subscribers
at no charge:

Bank Requlatory
Blockholders
CBOE Indexes
OMEF

Crow Jones

FOIZ

Fama French,
Momentum, and
Liguidity

Federal Reserve
Bank Reports
PHL=

Fernn World Tables
SEC Disclasure of
Order Execution
TRA&CE

EMDB, COMPUSTAT North America, CRSP, CUSIP Master File, and I/B/E/S.

These datasets are described briefly below:

Audit Analytics provides detailed audit information on more than 1,200 accounting firms
and 15,000 publicly registered companies. This dataset provides information on what firm is
auditing which company and how much it costs.

COMPUSTAT Global (from Standard and Poor’s) provides data covering publicly traded
companies in more than 80 countries, representing more than 90% of the world’s market
capitalization, including coverage of more than 96% of European market capitalization and
88% of Asian market capitalization. S&P’s Emerging Markets Data Base (EMDB) covers
53 markets and more than 2,200 stocks in developing countries.

COMPUSTAT North America (from Standard and Poor’s) provides more than 300 annual
and 100 quarterly Income Statement, Balance Sheet, Statement of Cash Flows, and
supplemental data items on more than 24,000 publicly traded companies.

The Center for Research in Security Prices (CRSP) maintains the most comprehensive
collection of security price, return, and volume data for the NYSE, AMEX, and NASDAQ
stock markets. Additional CRSP files provide stock indices, beta- and cap-based portfolio,
Treasury bond and risk-free rates, and mutual fund databases.

The Committee on Uniform Security Identification Procedures (CUSIP) Service Bureau,
which is operated by Standard & Poor's for the American Bankers Association, exists for
the primary purpose of uniquely identifying issuers and issues of financial instruments
within a standard framework, and disseminating this data to the financial marketplace via
various media. The CUSIP Master Files provide CUSIP numbers, standardized
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descriptions and additional data attributes for over 5 million corporate, municipal and
government securities offered in North America.

The Institutional Brokers Estimates System (1/B/E/S) provides consensus and detail
forecasts from security analysts, including earnings per share, revenue, cash flow, long-term
growth projections, and stock recommendations.

Clicking on a dataset name will open the page for that dataset. The COMPUSTAT North

America dataset is
pictured. All the
datasets operate in
a similar manner.

‘ ;‘; I d S ICOMPUSTAT Maorth Ammerica -

COMPUSTAT North America

iffrom Standard & Poor's>

home

my.wrds

The dataset page

Ll ¥

features a list of
functions that are
available and a
description of the
product.

FPenzion

FRatings

FPanzion

Clicking on one of
the items in the list
on the left side of
the page will open
the search function
for that selection.
The Fundamentals
Annual selection is
pictured. Each page
is a long continuous

PR atings

¥ Industrial

Earnings
Fisnadian

FRank

FElobal

»
»

FFilinag

FFinancial Statements
FFundsmentsls Annuasl
FFundamentals Quarterly
F Security Monthly

¥ Industry Specfic
Annual Updates

¥ Fundamentals Annusl

} Fundamentals Quarterly

¥ Security Monthly

¥ Industry Specific

FTP (Legacy) Version

FIndustrisl Quarterly

b Prices, Dividends &

Other Products

Ernerging Marksts
Breliminary Histary
FUnrestated Quarterly

¥ Paint in Tirme

d ch

to C at

manuals page for more information,

products.

Flaws, and supplemental data iterns.

Annual

whether vou have access to additional data using these options.

# Standard & Poor's Research Insight
# Standard & Poor's Market Insight

b Seaments

FIndex Fundamentals

b Audit Fees

P Executive Compensation

COMPUSTAT Database copyright notice

Hill Cormpanies, Inc.

In the summer of 2007, WRDS adopted the new Compustat Xpressfeed format. The Industrial Annual and Industrial
Quarterly queries {COMPANN and COMPQTR tables) are no longer updated, They have been replaced by Fundamentals
Annual and Fundamentals Quarterly {(FUNDA and FUND tables), Please see the @pressfeed overview on the Compustat

Standard & Poor's Investment Services, a division of McGraw-Hill, Inc., is the premier supplier of financial information to the
institutional inwestment community around the world, Standard & Poor’s Compustat® is a standardized database delivering
fundamental and market data on aver 54,000 securities to clients through a variety of databases and analytical software

Compustat North America is a database of U.S. and Canadian fundamental and market information on more than 30,000
active and inactive publicly held companies. It provides thousands of Income Statemnent, Balance Sheet, Statement of Cash

Caompustat North America files also contain information on indices, industry segments, banks, market prices, dividends, and
earnings. For more detailed information on the Compustat files, see the Compustat manuals page.

WRDS offers access to the University package of Compustat North America data. In the surnmer of 2007, WRDS adopted the
wpressfeed format of Compustat North America, containing more detail on a wider array of subjects. Many Universities subscribe
to Standard & Poor's Research InsightSM and Standard & Poor's Market Insight® through the Library or Business School. See the
links below for more on Research Insight and Market Insight, and contact your Library or Schoal of Business to determine

Copyright @ 2008, The McGraw-Hill Companies, Inc. Data provided by Standard & Poor's Compustat, a Division of The MoGraw-

tools forums news

support

page with a scroll

bar. There are a range of
data fields and criteria
selections to set up a
search. Each selection
from the menu on the
dataset page will have
its own set of data fields
and criteria selections.

Once you have made
your selections click on
the Submit Request
button near the bottom
of the page. Note: The
Save Query function is
not available for this
subscription.

Compustat - Fundamentals Annual

This page can query and extract data for all companies, years and items in the Compustat North America Fundamental Annual dataset. For an extract that
focuses on the most cammonly-used items, see our Compustat Balance Shest and Income Statement Extract, For singls company extracts, use the Financial

Staternents query.

Data Query | Documentation | Data Manuals | Retrieve from myWRDS Queries

Step One: Date Range

Date Variable: @ Datadate " Fiscal Year

Beginning [Jan =] [2000 =]  Ending [un =] [2008 =

Step Two: Search

Search By [TIC =

Choose 1 Of 3 Methods

@& 1, Company Codes

Code Lookup

€ 2. File Containing Company Codes

Browse..

€ 3. Entire Database

Submit Request I

Save Query | Resetl

Screening Variables
Consolidation Llevel W c O WD rCp T D
Industry Format ¥ oL T Fs
Data Format ¥ =m0 [ summ_sTD [T pRE_AMENDS [T PRE_AMENDSS
Populstion Source W p [0 1
¥ usp ¥ cap
|2 T

How 'Sawe Query' works -- Using myWRDS Queries

[
=
=
=

le]

ax aaaa}‘é

Datadate is the reporting date for & record; for
annual data itis the last calendar day of the fiscal
year. Most companies report annual data on
Decsmber 31,

Select the variable used to search the database.
Enter the comnpanies using 1 of 3 methods.
1. Codes separated by a single space.,
Example: ibm msft dell
. A textfile (File Format) on your local
computer with codes entered one per line.
Example:
ibm
msft
dell

. All companies

r

w

Screening Yariables

The first 4 screening variables are pre-selected to
praduce ane record per GYKEY-DATADATE pair,
while keeping the wast majority of records.
Examples of excluded rows include those with
restated data, diffsrent views of the same data
{pro forma, pre-FASE). Click on each variable for
a more detailed explanation,

Optional
Build conditional statements using the list of
wvariables, comparison operators, desired walues,
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Once you have submitted your request it is processed and a Data Request Summary page is

displayed in a new
window. This page
includes a table with
your criteria selections
listed. Once the query is
completed a message
will appear near the
bottom of the page with
a link to the report.

Clicking on the link will
open the File Download
window where you are
given the option to open
or save the file. Clicking
on the Save button

Data Request Summary

Dats Request ID 071200874

Libraries/Data Sets cornp/funda /

Frequency/Date Range ann / Jan 1935 - Dec 2006

Search Variable SIC

Input Codes z080

1 item(s)

\Cund\tlona\ Statemnents |n/a

Output

format/Compression i

Variables Selected CONSOL INDFMT DATAFMT POPSRC CURCD COSTAT CONM TIC
ACCTSTD ACQMETH ADRR AJEX AJP APDEDATE BSPR COMPST CURNCD
CURRTR CURUSCN FDATE FINAL FYEAR ISMOD OGM PDATE

Extra Variables and

Parameters Selected © INDL =TD

aur autput is complete, Click on the link belaw o open the output file.

iarning! Fixed-width files that have many data variables have extra header lines that will cause problems when importing to other programs, If you plan to import this
ata into Excel for example, please use another file format instead.

071200874 txt (40 KB, 83 observations 29 variables)

Download instructions
Netscape users... Shift-click
Internet Explorer users... Right-click and select "Save Targst As..."

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 hawe anv guestions about data licensing and appropriate usage, please contact wrds-
support@wharton.upenn.edu.

allows you to select where to save the file and the opportunity to name it. To save the file you
must select the F: drive if you are using a floppy disk or the U: drive if you are using a USB

Flash Drive.

Clicking on the Open button will open the report. The report may be displayed in different

formats depending A E_ [ ¢ T 0 | [ F [ & 1 W T T T J4
on the selections Lovel
H of
you make during S
H - H on
criteria selection. Data :
Global Year Company
Company Data B Ticker State/Provi  Annual Industry Data Populati
1 Key ~ Date Fiscal ~| Symbol v City - nce  ~| Descriptc ~ Format  ~ Format  ~| Source
2 002285 20041251 <] 2004 EA Chicago IL [ INDL =] o]
3 002285 20051231 2005 BA Chicago IL [ INDL STD D
4 002285 20061231 2006 BA Chicagn IL C INOL STD D
5 002285 20071231 2007 BA Chicago IL c INDL STD D
B 004839 20041231 2004 F Dearborn Ml C INOL STD D
7 004839 20051231 2005 F Dearborn Ml [ INOL 7D D
g 004839 20061231 2006 F Dearborn il [ INDL STD D
9 004833 20071231 2007 F Dearborn Ml [ INDL 7D D
10 [ 005047 20041231 2004 GE Fairfield CcT C INDL STD D
11 005047 20051231 2005 GE Fairfield CT c INDL 7D o]
127 008047 20061231 2008 GE Fairfield CT c INDL STD D
13 005047 20071231 2007 GE Fairfield CcT C INDL STD D
14 008073 20041231 2004 G Detroit Ml c INDL STD D
15 005073 20051231 2005 GM Detrait Ml [ INDL STD D
16 | 008073 20081231 2006 G Detroit Ml c IMDL 7D D
17 [ 005073 20071231 2007 GM Detrait Il [ INDL STD D
18 " 005252 20041231 2004 el Minnezpoiis it ¢ DL STD o
19 005252 20051231 2005 GGG Minneapalis N C INDL STD D
20 o522 20061231 2008 EEE Minneapolis Wit ¢ DL STD i}
21| 005252 2007123 2007 GGG Minneapolis MK [ INDL STD D
22
23
24
25
26
27
28 i
28 o
2 n‘ » m[\WRDS Data 14 | v
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Free Access Datasets

Other free access data sets included in the subscription include: Bank Regulatory;
Blockholders; CBOE Indexes; Dow Jones; FDIC; Fama French, Momentum, and
Liquidity; Federal Reserve Bank Reports; PHLX; Penn World Tables; SEC Disclosure of
Order Execution; and TRACE. Please note that these datasets change from time to time as

WRDS adds or removes datasets
from this list. Hovering the
mouse pointer over the dataset
name will display a short

fcocess to the following databases is available to all subscribers
at no charge:

® Banlk Regulatory
description of the dataset. s Blockholders
e CBOE Indexes
The Bank Regulatory s DMEF
databases provide accounting . ES;‘JCJD”ES
- L ]
data for Bank Holding e Farna French,
Companies, Commercial Mornenturn, and
Banks, Savings Banks, and Liguidity
Savings and Loans s Federal Reserve
I Bank Reports
Institutions. The source of the s PHLX
data comes from the required o Penn World Tables
regulatory forms filed for * SEC Disclosure of
. . Qrder Execution
supervising purposes. e TRACE

The Blockholders dataset

contains standardized data for blockholders of 1,913 companies. The data was cleaned of
biases and mistakes usually observed in the standard source for this particular type of data.
Blockholders' data is reported by firms for the period 1996-2001.

The Chicago Board Options Exchange (CBOE) Volatility Index (VIX) is a key measure of
market expectations of near-term volatility conveyed by S&P 500 stock index option prices.
The VIX measures the market’s expectation of 30-day volatility. The VIX is based on S&P
500 index option prices and incorporates information from the volatility skew by using a
wider range of strike prices rather than just at-the-money series.

Four individual data sets, each containing customer buying history for about 100,000
customers of nationally known catalog and non-profit databases marketing businesses are
available through Direct Marketing Educational Foundation (DMEF) to approved academic
researchers for use within academic situations.

The Dow Jones dataset selection covers the Dow Jones Averages and the Dow Jones Total
Return Indexes. The Dow Jones Averages are comprised of the Daily and Monthly Dow
Jones Composite, as well as the Dow Jones Industrial, the Dow Jones Transportation, the
Dow Jones Utility, the Dow 10, and the Dow 5. The Total Return Indexes account for
reinvested dividends, and, like all Dow Jones Total Market Indexes, cover 95% of the
underlying market.

The Federal Deposit Insurance Corporation (FDIC) dataset contains financial data and
history of all entities filing the Report of Condition and Income (Call Report) and some
savings institutions filing the Office of Thrift Supervision (OTS) Thrift Financial Report
(TFR). These entities include commercial banks, savings banks, or savings and loans.
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The Fama French, Momentum, and Liquidity selection provides web queries for the
Fama-French factors and portfolios, momentum factors, as well as Pastor-Stambaugh
Liquidity Factors.

The Federal Reserve Bank Reports contains three databases collected from Federal
Reserve Banks. Two of them (Foreign Exchanges and Interest Rates) come from reports
published for the Federal Reserve Board (H.10 and H.15 reports). The other one contains
the Coincident State Indexes from the Federal Reserve Bank of Philadelphia.

The Philadelphia Stock Exchange’s (PHLX) United Currency Options Market (UCOM)
offers choice of expiration data, strike (exercise) price, premium payment and any
combination of 10 currencies currently available for a total of 100 possible currency pairs.

The Penn World Tables provides national income accounts-type of variables converted to
international prices. The homogenization of national accounts to a common numeraire
allows valid comparisons of income among countries. Data comes from Alan Heston,
Robert Summers and Bettina Aten, Penn World Table Version 6.1, Center for International
Comparisons at the University of Pennsylvania, October 2002.

The SEC Disclosure of Order Execution selection provides information resulting from
Rule 11Ac1-5 that requires market centers that trade national market system securities must
make monthly, electronic disclosures of basic information concerning their quality of
executions on a stock-by-stock basis.

The Trade Reporting and Compliance Engine (TRACE) consolidates transaction data for
all eligible corporate bonds — investment grade, high yield and convertible debt. As a result,
individual investors and market professionals can access information on 100% of over-the-
counter (OTC) activity representing more than 99% of total U.S. corporate bond market
activity in more than 30,000 securities.

These datasets operate in a similar manner as the primary datasets. Please go to page 5 for
information on how these datasets function.
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WRDS Tools

Following the list of links to free
access datasets there is a link to WRDS Tools. Clicking
on this link will open the WRDS Applications page. This is
the same page that is opened when the Tools selection in
the WRDS menu column or header menu bar is clicked on.

The WRDS Applications page has a list of links to various
WRDS tools. These links are grouped into the following .
headings: Search Tools, COMPUSTAT Tools, CRSP .
Tools, Valuation Tools, TAQ Tools, Other Tools, and ’
Sample Programs (which is divided into three sub-
categories: SAS, FORTRAN, and C).

Each of these topics has at least one selection. Clicking on
a selection will open the page for that tool.

Clicking on Company Search will open the Company and
Identification Search for North America page.

The other tools pages are similar to this page in operation.

The Company and Identification Search for North
America page allows you to search over a span of datasets

for a company.

The Select Dataset box lists the datasets available for
searching. Click on a check box so that a check mark

appears in each box
for the datasets you
want to search. The
default display is for
all checkboxes to be
checked. You must
click on the checkbox
to de-select it.

In the Search by data
field you select what
to use in your search
from the drop-down
menu. The selections
are CUSIP Number,
Ticker Symbol, and
Company Name.
Next you enter your
search term into the
Enter company
ticker, cusip or

April 2009

Use WRDS Tools for company search and other services,

WRDS Applications
Search Tools

e Company Search
e Company Search for Bureau van Dijk
® \ariable Search

Compustat Tools

Financial Statements (Annually Updated)

Financial Statemnents (Quarterly Updated

Compustat Balance Sheet and Income Staternent Extract
S&P Index Constituents

CRSP Tools

e Returns + Decile Assignments

® Translate to PERMMNO/PERMCO

e Mutual Fund Returns & Farma-French
L]

L]

Market Indices
Events and Mames

Waluation Toaols

® Financial Statements and Stock Returns

TaQ Tools
® Trade Quote Matching
Other Tools

e Option Walue Caloulator
® Request File Walidation

Zample Programs

SAS

» COMPUSTAT
» CREP
= DRI

Company and Identification Search For North America

This search tool produces tables of company names and associated 1D keys from the COMPUSTAT Industrial Annual, CRSP Daily and
Monthly, IBES, TAQ, GEIonline M&a, IRRC, Thomson and OSIRIS databases that primarily cover U.5, and other North American companies,
For European companies, see Company Search for Bureau an Difk.

Select Dataset:

W CoMPUSTAT North America

M crsP stocks

V¥ 1BES Analysts Forecasts and Estinates

¥ Tag Trades and Quates

¥ Gsionline Mergers and Acquisitions

[ IRRC Takeover Dsfenses and Dirsctors

¥ Thomson @ Institutional Holdings € Insiders
V¥ osiris us Company Financials

Search By: vl
Enter company ticker, cusip, or name: I Find... |

Company Mame search: A company will be displayed if its name contains the search string in any position. Upper and lower case
differences are ignored.

Ticker Symbol search: All cormpanies will be displayed whenever they have tickers that either (1) match exactly the search value, ()
precede the search walue with a single numeric digit, or {3) follow the search walue with a period (only relevant in Compustat and IBES). Far
example, a search for "PHRM" (or "phrm") would be matched by tickers such a5 PHRM, 3PHRM, PHRM., PHRM ¥, and 3PHRM.Y. Mote that
IBES foreign cormpanies usually have ticker symbols that start with "@". Such cases are identified using USFIRM wariable and are excluded
from the display.

CUSIP search: A company or security will be displayed if the CUSIP starts with the search string, For example, searching by CUSIP
Mumber for "3073" {without the quotes) displays all companies with 3073 in the first 4 digits of their CUSIP numbers {e.g, 30736210 and
30738720 and 30732720 and not 03073E10 or 17307310}, The six characters in Compustat CHNUM, the issuer code, are searched as well,

Date Ranges: Compustat dates represent the start and end fiscal years of the available accounting information for the associated GYKEY,
The algorithm used to determine these dates was based on finding valid values for the main balance sheet and income staterment iterns
Carnpustat Balance Sheet and Incorne Statement Extract) plus restated iterns for Sales, Cost of Goods Sold, Depreciation and Amortization,
EBIT, Taxes, Met Income/Loss, Long Term Debt, Stockholders' Equity, and Total Assets.  Compustat stock price items were ignored (see
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name data field. Finally, click on the Find button to begin the search.

The results are e
- Search By: | Ticker mbo -
displayed below r: [Tker Symkel ]

the data fields Enter company ticker, cusip, or name: Iba Find... |

The example
pictured was for
a search for
ticker symbol

search for Ticker Symbol @ ba

Compustat, 1 match(es) found

ba Information Company Mame |Ticker Symbol| CNUM |GYKEY CIK DNUM | NAICS |Date Range |Dropout Reason (AFTNT35)

about th|s BOEIMNG CO Ed 097023 | 2285 0ooo01E92y | 3721 | 336411 1950 - 2006
company was
found |n four CRSP, 2 match{es) found
dataSetS Company Mame |Ticker Symbol| NCUSIP |PERMNO [PERMCO|SICCD [Mame Date PERMNO Date Range
COMPUSTAT BOEING CO B4 19561 20315 3721 | 196z0702 19340905 - 20061229
H

BOEIMNG CO Ed 09702310 19561 20315 3721 | 19eg0loz 19340905 - 20061229
CRSP, IBES,
and TAQ. The

data |S |n four IBES, 5 match{es) found

tab|eS, one fOI’ Company Name ) Ek:nu:hangeiJ | CUSIP K IBES bol Start Date
h dataset Ticker Symbo Ticker Symbo
€ac ' BOEING CO BA 09702310| BA 19760115
The tab|es glve BACHE GROUP INC | BA 05635710| BACO 19780817
: : BASIC INC BA DEIEEI10| BAL 19780720

you information

BAKER INDUSTRIES | BA 05725510 BAK 19760115
needed to go BELL ALLANT REG | BA.UN 07786110 | BUAL 20060720
back to the
dataset and flnd TAQ, 1 match({es) found
that company.
The Company Mame |Ticker Symbol CUSIP

BOEING CO BA 097023105000

COMPUSTAT,
CRSP, and IBES tables give you information on the date ranges in which the data is available.

Some of the WRDS tool selections will open pages in the dataset sections of the WRDS service.
Using these functions is similar to the regular datasets. Please go to page 5 for information
about using the datasets.
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Other Datasets

Note: These datasets are NOT included in the Mason School of Business subscription. They are
included in the WRDS interface so that you may look them over to determine if you would

want to have them included in the subscription. The datasets are fully operational
EXCEPT they do not give you results for any search.

The last section of
datasets listed on the
WRDS home page
includes links to
programs from
providers such as:
Bureau van Dijk,
CENTRIS, CISDM,
CSMAR, ComScore,
Corporate Library,
EVENTUS, First
Call, GOVPX,
GSIOnline, Global
Insight, IRI, ISSM,
KLD, Mergent
FISD, Mutual Fund
Links (MFLinks),
NYSE TAQ,
Nastraq,
OptionMetrics,
PACAP, Rent
Bureau, RiskMetrics
(formerly IRRC),
S&P Credit Ratings,
and Thomson
Reuters.

WROS also offers access to datasets from the following providers:

Bureau van Dijk
CENTRIS

CISDM

CSMAR
ComScare
Corparate Library
EVEMTUS

First Call

[ETRRT S
G5Ionline

Global Insight
IRI

I==M

K LD

Mergent FISZD
Mutual Fund Links
(MFLinks)

MYZE TAQ
Mastrag
CptionMetrics
PACAP

Fent Bureau
RislMetrics (farmerly
IRRC)

S8&P Credit Ratings
Thomson Reuters

(Note: This list varies from time to time as new datasets are added or deleted.) Clicking on one
of these links will open the page for that database.

Descriptions of these datasets follow:

Bureau van Dijk Electronic Publishing provides an extensive suite of financial databases.
Available at this web site are: 1) AMADEUS, which includes more than 5,000,000
European private and public companies, 2) Bankscope, which has financial data on 13,000
banks worldwide, and 3) OSIRIS with financial data on more than 38,000 globally listed

companies.

CENTRIS is the only national database that continuously collects household information
on the choice and use of voice, video, data and electronic products and services. CENTRIS
tracks over 75 communications, entertainment and technology areas on a daily basis, at the
household level, where it all converges. This integrated research service provides clients

April 2009
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with targeted, accessible, timely, projectable and affordable data through a suite of
informational products built upon a core household inventory.

The Center for International Securities and Derivatives Markets (CISDM) provides data on
Hedge Funds, active CTAs and CPOs.

The China Stock Market & Accounting Research (CSMAR) database is designed and
developed by GTA Information Technology — one of the major providers of China data. The
CSMAR databases offer data on the China stock markets and the financial statements of
China’s listed companies.

The ComScore panelist-level database captures detailed browsing and buying behavior by
one hundred thousand Internet users across the United States.

The Corporate Library is a source of comprehensive objective corporate governance,
compensation, and critical company information. It contains information on over 4,000 U.S.
companies and over 40,000 corporate executives and directors.

Eventus Software performs event studies that compute abnormal returns for specific
corporate actions or events using data directly from the CRSP stock database.

The First Call Historical Database, or FCHD, is a history of First Call’s Real Time
Earnings Estimates. FCHD sets a new standard for quality and timeliness of historic
earnings forecast data.

The GovPX Treasury Benchmark prices are for all active and off-the-run Treasury issues.
Data includes high, low, open, work-ups, volume, and more.

1) The Mergers and Acquisitions (M&A) Database from GSIOnline covers change in
control transactions, as well as significant acquisitions or sale of assets, equity, subsidiaries
or business divisions. 2) The Registrations & Prospectus (R&P) Database from GSI1Online
covers registration statements (and associated Prospectus if any) by companies making
offerings of securities to the public.

Global Insight databases provide data on national income accounts, balance of payments,
foreign debt, exchange rates, money supply and employment — among other national level
categories. They also provide data on the IMF series and the OECD series.

Information Resources, Inc. (IR1) is the leader in providing point-of-sale information from
more than 11,300 grocery stores, as well as some 7,500 drug stores.

The Institute for the Study of Securities Markets (ISSM) database contains tick-by-tick data
covering the NYSE and AMEX between 1983 and 1992 and NASDAQ between 1987 and
1992. Each year of data is divided into two files, one for trades and one for quotes.

KLD created the Domini 400 SocialSM Index (DS 400 Index), a socially screened,
capitalization-weighted index of 400 common stocks. The DS 400 is recognized as the first
social investment benchmark. KLD also provides social ratings for all companies in the DS
400.

The Fixed Income Securities Database (FISD) for academia is considered the most
comprehensive collection of publicly-offered U.S. corporate bond data.
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Mutual Fund Links (MFLINKS) tables provides a reliable means to join CRSP Mutual
Fund (MFDB) data that covers mutual fund performance, expenses, and related information
to equity holdings data in the TEN/CDA S12 datasets. Using MFLINKS allows a researcher
to gather detail on holdings for either particular funds or fund families and groups of funds
at specific points in time.

The Trade and Quote (TAQ) database contains intraday transactions data (trades and
quotes) for all securities listed on the New York Stock Exchange (NYSE) and American
Stock Exchange (AMEX), as well as NASDAQ National Market System (NMS) and Small
Cap issues.

The NASdag TRade And Quote database (Nastraq) database provides intraday trades and
quotes for all NASDAQ stocks.

Ivy DB OptionMetrics is a comprehensive source of historical price and implied volatility
data for the U.S. equity and index options markets. Encompassing more than six years of
data, lvy DB OptionMetrics contains historical prices of options and their associated
underlying instruments, correctly calculated implied volatilities, and option sensitivities.

The PACAP Research Center creates, maintains, and distributes comprehensive,
computerized databases that track capital markets data for eight Pacific-Basin countries on a
continuous and systematic basis. PACAP Databases contain extensive information on all
listed companies from each country’s major stock exchange including: daily security prices
and returns, capital distributions, financial statements, market indices and returns, and
economic statistics.

RiskMetrics (through ISS Governance Services) is a leader in corporate governance data.
They deliver to WRDS two datasets identified as RiskMetrics Group Historical Governance
and Historical Directors data.

S&P Credit ratings provides a history of short term commercial credit and corporate bond
ratings information at both the issuer and issue levels.

The Thomson Reuters Ownership databases cover Mutual Funds Holdings (CDA/
Spectrum s12) and 13f Institutional Holdings (CDA/Spectrum s34). The Insiders Filings
database contains transaction and holdings information filed with the SEC.
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Dataset List by Concept

The Dataset List by Concept tab lists the datasets according to the type of information instead

Dataset List by Yendor Dataset List by Concept

The following is a reference table based on data concept, Mote that it does not provide information on your permissions (for
details on datasets and permissions within each group, see My Permissions in my WRDS):

E Company Financials
E Balance Sheets and Income Statements
Corpustat Industrial annoally
Compustat Industrial Quarterly
Cormpustat Segrment
Compustat Index Fundarnentals Annoal
Compustat Canadian Annual
Compustat Global Industrial/Commmercial (World)
BvD Armadeus Financials (Europe)
BwD OZIRIS Industrials - Financials {(world)
CSMAR Financial Staterment -- Balance Sheet (China)
s PACAP Financial Companies (Accounting Data) (Pacific-Basin)
Unrestated Data
Cormpany Managernent and QOwnership

a & & & & & & & @

Earnings Forecasts
Mergers & Acquisitions
Audit Information
Banks

Insurance Companies

FEHEHBBBMH

= Financial Markets and Prices
Stock Prices
Market Indices and Factors
Mutual Funds and 13fs
Bionds
Derivatives/Options
Fr Currencies
Cther

= Other Data
Economics
Marketing

of by vendor. For instance, the datasets listed in the graphic under Balance Sheets and Income
Statements are from several vendors. The first five COMPUSTAT datasets are all listed in the
menu column on the left side of the COMPUSTAT North America database page. (See page 5
for more information about the COMPUSTAT North America database.)

The advantage of listing datasets by concept is that you may see what is offered by all the
vendors to support a particular topic instead being constrained by browsing a single vendor at a
time.

Once you open a dataset its operation is the same as if it were opened from the listing by
vendors. See page 4 for more information about the listing by vendors.
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WRDS Header and Menu Column

The WRDS program has a menu bar and a data field in the program header.

home my.wrds forums

I d G, mmaasels— @V\/}larto

UnNIvERSITY of PENMSYLVANI

Wharton Research Data Services

//The Path to Business Intelligence > lo 1
. ____datasets
Datasets Data Field Select a dataset |
. . . a dataset -
The Datasets data field has a drop-down menu with selections [audit analytics I~
for the various datasets included in the WRDS service. gf'nncilfjgz'r‘:t”‘f | |
Clicking on one of the selections will open that dataset. Board Analyst

Bureau van Dijk

If you open a dataset by selecting it from the listing by vendor gIE'SODEMIndEXES

or concept in the main part of the page, the dataset name is COMPUSTAT Global & EMDB
displayed in the Datasets data field in the header. COMPUSTAT Horth America

Menu Bar and Menu Column ::ﬁu—:;ms
The menu bar in the header has the same selections as the menu column on the left ' Tzzls

side of the page. The one difference is that the menu column has an additional :ﬁ—;iﬁt
selection for Other Links. b Haws

The selections are Home, my.WRDS, Tools, Support, Forums, News, About, and " £&=4t
Other Links in the menu column.  otherLinks

Home
The Home selections will return you to the Home page from any location in the program.
my.WRDS

The my.WRDS selections open a custom WRDS page with account information. The program
is set up for optimum performance and no adjustments are needed.

Tools
The Tools selections open the WRDS BRI tewleer Jctermedsts  Advanced
Applications page. this is the same page  |sasic el Remote Access to WRDS

User's Guide, Query Derma, Using S5H, PC SAS COMMECT,

that |S Opened by Selectlng WRDS TOOIS WRDS Representative's Guide, Top 10 Things, FAQs Advanced Resource Utilization, ==
in the main section of the Home page.

- - Using SAS with WRDS Using the WRDS UNIX System
Please go to page 9 for more information | ceing staeed wei sas, sas racs, Urix Commands, ik Space,
about the WRDS Applications page. ’ ’

WRDS Da_tasets and Sample Programs Dataset Overviews

Support Dataset List and Sample Frograms ggl\a‘lsglfs'l:n‘{éEg??ﬁﬁ%ﬁz’:zgg‘mziﬂERGED,
The Support selections open a page with | 2ie e, R an Event Study, SPS00 Data
a variety of helpful links. The links may | ™ =" =~ compntAREn, =
be displayEd according to the Ievel Of g‘ls'.;tll'gn,utl\:.:tTagtatiStical Packages SE:SS:SUDDUIT Contacts, Downloads,
support needed (General, New User, 16 Acounts tagin

Intermediate, or Advanced). There are Our WRDS Presentations

Derma of WRDS, using the Comscore database
Demo of using SAS Connect with WRDS
Dema for the WRDS Representative
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links for users’ guides, demos and online manuals as well as other links.
Forums

The Forums links will open a Forums@WRDS page in a new window. This page lists all the
forums available in the WRDS program.

News

The News links open the WRDS.News page. When this page is opened the menu column
displays additional selections under the News selection. These new items are: General News,
Data Updates, System News, Media Items, Newsletters, Users Conference, Trade Show
Calendar, and Best Paper Awards Sponsorship.

WRDS News

General News is the initial 11 WRDS Nows & Updtes >
display when the page is first
opened. There are nine years of
news items available.

General News

Archives
200D 200 006 2005 2004 FIE,

April, 2009;

several Web Queries

as part of ¢

The other selections will open
pages with news items
pertaining to the selection topic.

About

The About selection will open a page with information about the WRDS service. When About
is selected six more selections

*Home Wwharton Research Data Services is a revolutionary Internet-based business data service from The Wharton
are added to the menu Column b oy WRDS Schaool, the leader in technology for academic research,
} Tools
¥ Support It taps th t h f financial, ting, : t, marketing,
below the About selection. b Eorurms banking, and Istrancs tata, giving users the busingss inteliganse they nesd. o
. b Hews
These are' ContaCt US) ¥ About “We provide universities with the following key benefits:
- b Contact Us
ACCOU nt Types, Llst Of b Account Types s A Simple, yet Powerful Web Interface. We offer point-and-click access to many databases. You
- ¥ List of Subscribers can research one firm or several hundred firms simultaneously, All the databases have a common
Su bSCrI be rs’ M Ore About b More about WRDS interface and a consistent data format,
b Researd h at WRDS
F WRDS P v Palicy A Host of R h applicati . We off histicated toal d | fi iet
WRDS, Research at WRDS, | e e e o e s o L 2
- . portfolios, calculating bid-ask spreads on different exchanges and securities, and much more.
and WRDS Privacy Policy.
y. y # Support from a team of PhD"s and IT Specialists. Wwhether you use the web interface or run
Each Of these Selectlons Wl I I customized programs on our UMIX server, our staff of Phd's and programmers will answer your
. . research and programming guestions,
Open addltlonal pages Wlth #» Classroom Learning Enhancements. WRDS interface is simple and straightforward, Faculty can
- H |y integrate research data into classroom lectures and student projects,
more information.
s Timely Updates. Our experienced IT staff converts and installs database updates, so research data
- can be accessed immediately. You no longer have to spend countless hours pragramming and
Other Lln kS decoding tapes or writing Fortran access programs.
When selected, the Other Links selection will display two more :H—m
. . . my WRDS
selections under it. These are: Conferences, and Mutual Fund R
Bibliography. » Support
FForurns
The Conferences selection will open a page with a listing of conferences. *neus
FAbout
The Mutual Fund Bibliography selection will open a page where you | T’*Lf'mks
. Conferences
may SmeIt a paper to WRDS. FMutual Fund Bibliography
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