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@TTING STARTED \ PROGRAMMING WITH WRDS USING DATA INFO
3 Ways to use WRDS SAS Dataset List Contact WRDS Support
Account Types R Data Update Calendar Vendor Support & Contact
Library & Lab Access Python Vendor Manuals and Overviews
Knowledgebase Stata All Data Articles ©
All Getting Started Articles © Accessing WRDS Remotely ©

& All Support ©

Wl Get Data~  |#a Analytice D Research v @ Support ~
ﬁTRO TO WRDS \ ACCOUNTING INVESTMENTS SYT.T.ABI
Getting Started Intro to Financial Statements Beta Visualization Accounting
What Data is in WRDS? Income Statement Market and Firm-Specific Risk Finance
Finding the Data Balance Sheet Portfolio Risk Over Time
Understanding Identifiers Statement of Cash Flows Mechanics of Diversification OTHER TOPICS
Using SAS Studio Linking Financial Statements Portfolio Diversification Macroeconomics
SEC
All Intro to WRDS © J All Accounting © All Investments © Text Analyfins
arton
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fi: Your Subscriptions

# Home /| WRDS

Subscriptions

» WRDS Internal
» 2iQ

» American Hospital
Association

» AuditAnalytics

» Bank Regulatory

» Beta Suite by WRDS
» Blockholders

» BoardEx

» Bureau van Dijk

» Calcbench

» CBOE Indexes

» CENTRIS

» Federal Reserve Bank

» Financial Ratios Suite by
WRDS

» FTSE/Russell
» GovPX
» GSIOnline

» Hedge Fund Research
(HFR)

» IBES

» IHS Global Insight
» IMS — SK&A

» Infogroup

» Institutional Shareholder
Services (ISS)

Wharton Research Data Services

Data Dashboard ==

» OTC Markets
» PACAP
» Penn World Tables

» Peters and Taylor Total
Q

» PHLX
» ProPublica
» Public

» RavenPack News
Analytics

» RentBureau
» RepRisk
» Research Quotient

» SAS Visual Analytics

-
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Subscriptions

Trial Datasets

ple subset of each databas

A sampie s

» 2iQ Trial

» American Hospital
Association Trial

» BoardEx Trial

» Bureau van Dijk Trial

» Calcbench Trial

» Clarivate Analytics Trial

» Compustat - Capital 1Q
Trial

» CRSP Trial
» ETF Global Trial

» Eurekahedge Trial

» GovPX Trial
» GSIOnline Trial

» Hedge Fund Research
(HFR) Trial

» IMS — SK&A Trial
» Infogroup Trial

» Institutional Shareholder
Services (ISS) Trial

» KtMINE Trial
» Levin Trial
» LSPD Trial

» Markit Trial

Wharton Research Data Services

Data Dashboard =>

Fs

access data and run queries. Contact us to learn more.

» MSRB Trial
» Option Metrics Trial

» ProPublica Trial

/] F$iTrial Datasets &4
5 v SR AL A A R A B 48

» RavenPack News
Analytics Trial

» RepRisk Trial

» Sustainalytics Trial

» TAQ Trial

» Thomson Reuters Trial
» Toyo Keizai Trial

» WRDS SEC Analytics
Suite Trial
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# Home / GetData / Compustat - Capital IQ / Compustat / North America - Daily / Compustat Daily Updates - Fundamentals Annual [ RESET : FNAV : FFORM ]
Compustat - Capital IQ Query Form Variable Descriptions Manuals and Overviews
North America - Daily Compustat Daily Updates - Fundamentals Annual

Fundamentals Annual ‘ #alert

#documentation
Fundamentals Quarterly

Step 1: Choose your date range.
#FormStep1

Index Constituents

Index Fundamentals Date Variable:

Data Date -
Index Prices
Date range
Industry Specific Annual 2010-01 2018-11

Industry Specific Quarterly Step 2: Apply your company codes.

#FormStep2
Pension Annual

& TIC GVKEY cusip SIC NAICS CIK

Pension Quarterl ) .
Y Select an option for entering company codes

Ratings . Company Codes Code List Name
Please enter Company codes separated by a space Save code list fo Saved Codes
Security Daily Example: 1BM MSFT DELL [ Code Lookup |

#company_codes
Security Monthly
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BENRAHA . AR 2012481 H PSSR S B IS 57

(LLCompustat y#i)

For more about this dataset, see the Dataset List, Manuals and Overviews or FAQs .

Compustat

Databases in this section are updated every
day unless otherwise noted. Update
schedules should not be confused with end-
of-day or end-of-month data such as stock
prices.

# Compustat

» North America - Daily

» Global - Daily

» Bank - Daily

» Historical Segments - Daily

» Snapshot - Monthly Updates

» Execucomp - Monthly Updates

Capital IQ

Capital 1Q is a suite of databases from S&P.
They connect to the Compustat family of
databases through Gvkey.

# Capital 1Q

» Transactions

» Capital Structure
» |dentifiers

» Key Developments

» People Intelligence

Mz B HE

SNL

SNL Financial Institutions and Bank Data
- get in-depth data and analytics on banks,
insurance companies and non-bank financial

institutions.

#SNL
» FIG ©
» Bank Regulatory [«]

Wharton Research Data Services
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Compustat: =1 — &K=

BESFRAF S WA R 2012451 H PUE S R & R B A s 5 BUE

(LLCompustat y#i)

North America - Daily

Salert
For more about this dataset, see the Dataset List, Manuals and Overviews or FAQs .

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.

# North America - Daily

Fundamentals Annual Industry Specific Quarterly Segments (Non-Historical)
Fundamentals Quarterly Pension Annual Segments (Non-Historical) - Customer
Index Constituents Pension Quarterly Simplified Financial Statement Extract
Index Fundamentals Ratings Supplemental Short Interest File

Index Prices Security Daily

Industry Specific Annua Security Monthly
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Compustat: =1 - NEKBER

BENFRAF . WA T 201251 H DLUE Bk A o s 55 = A sl 55 7 80l
( LjCompustatjﬂﬁﬂ

# Home ' Get Data /' Compustat - Capital IQ / Compustat / North America - Daily /' Compustat Daily Updates - Fundamentals Annual [RESET:FN :FFORM]
SRR = Ouew o e Descnpuons
North America - Daily Compustat Daily Updates - Fundamentals Annual

Fundamentals Annua ] Salert

# documentation

Fundamentals Quarterly

Step 1: Choose your date range.
#FormStep1

dex Constituents

o

dex Fundamentals Date Variable
Data Date v
Drice
ex rFrnces
Date range
ndustry Specific Annua 2010-01 2018-1
dustry Spec Quarte

Step 2: Apply your company codes.

#FormStep2
® TiC GVKEY cusiP sic NAICS CIK

Select an option for entering company codes

e s o] #Wharton

#company_codes
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Compustat: =1 — &K=

BENFRAF . WA T 201251 H DLJE 5 Bk o s 58 7 A s vt - AUE
(LLCompustat y#i)

y \/
Query Form Variable Descriptions Manuals and Overviews |,ﬁ YI:%E Man u als a nd

OverviewsH, #RALT T

Compustat®4EEH P Fit.
Compustat Manuals and Overviews F%ﬁWRDS Overviewy\j

North America - Global Execucomp Capital IQ WRDS%@#%%EM%%%,

53— 4 KRR R SR
» WRDS Overview of [A Capital 1Q Professional =} N N
Z' Compustat Online Manual Executive Compensation Data gmﬁ% o
b~

Compustat

» WRDS Overview of ExecuComp Company » Financials

Compustat North America - Names

Global - Bank [A Understanding the Data -
» Input for BlackScholes Capital Structure

Balancing Model - Calculations

Compustat Bank Capital IQ on WRDS FAQ

» Modified Black-Scholes
Option Valuation

[A Understanding the Data
Methodology

» Ratings Code Lookups

[A Using the Data

» ExecuComp Table

resources © » WRDS Overview of

Descriptions

More North America - Global

- Bank resources © Segments
More Execucomp
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Compustat: 7~#1 — ML ZR Live Demo

BENFRAF . WA T 201251 H DLJE 5 Bk o s 58 7 A s vt - AUE
( LACompustat i)

Step 1: Choose your date range.
#FormStep1

Date Variable: Step1: j@%ﬁ‘j‘rﬁj? @

Dst Dee ) Step2: WHEAFE],| EFE1 S EELHE

oo e FEH BT A HIAw . B LAl Code LookupZ)j &g
BERA TR,

Step 2: Apply your company codes.
#FormStep2

®TIC GVKEY cusIP SIC NAICS CIK
Compustat Daily Updates - Fundamentals Annual Code Lookup

Select an option for entering company codes
Starts With Contains Is Exactly

O AAPL MSFT Cod tN

Please enter Company cfEsSeparaEo Dy T or\ce Save code list to Savée The Company Code Lookup Tool is 1. Start by entering acompany name (or Need more help?
Example: IBM MSFT DE]L [ Code Lookup ] designed to find all identifiers Pgﬂ of the name) into the search box
: : a above.
4 company_codes ﬁfocnated with ? spef:rﬁc <_:ompany. 2. After the results are displayed, make Take a moment to read the full
is tool can refrieve identifiers for your selections and chose an identifier. step-by-step instructions to using

multiple_oompanies. then add the 3. Next, refine your list of codes or add this tool, including a complete list
No filo selectad codes d|re<?tly to your query. You can more. _ of identifiers available.

also use this tool to save and 4. Last, choose whether to insert your
Upload a plain text file (.txt), having one code per line download codes for future queries. selections into your web query or to

Downloaded codes are saved in the download them as a text file for later use.

text (.txt) file format.
—-——-Select Saved Codelists—-——- %

Choose from your saved codelists

Search the entire database @ Mlarton

This method allows you to search the entire database of records. Please be aware UNIVERSITY Of PENNSYLVANIA

that this method can take a very long time to run because it is dependent upon the

size of the database




Compustat: =1 — &K=

BEFRAF . WA T20125F1 H DLUE Bk A s 55 7 A
(LLCompustat y#i)

Q Search All Identifying Information 27 Identifying Information, cont. o134 Company Desc >>

>

N

LU

p|

Select ®an Selected Ociearan (4)

assety O A VT'Ckef Symbol | N Step3: &%%g B‘]&% ° #m‘

[OIEIAS WIS * Please complete your conditional statement to see the preview *
AO - Assets - Other ) & .

AOCISECGL - Accum Other Comp Inc - Unreal

ot o o B @ Wharton

UNIVERSITY of PENNSYLVANIA

» A )
QO ACDO - Current Assets of Discontinued Operations @& Company Name u ﬁﬁffﬁjﬁ%’#{: °
(2]
@ ACT - Current Assets - Total
(O ACO - Current Assets Other Total (2]
@ AT - Assets - Total
O ACODO -- Other Current Assets Excl Discontinued
Operations (2}
' ' ' ' Conditional Statements (Optional)
(O ACOX - Current Assets Other Sundry (2]
How does this work?
(O ACOXAR - Current Assets - Other - Total As
Repore ° (o] on e o oo | + s | s
O ALDO -- Long-term Assets of Discontinued It — -
Operations (2]
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BEFRAF . WA T20125F1 H DLUE Bk A s 55 7 A
(LLCompustat y#i)

N

LU

p|

Step 4: Select query output.
#FormStep4

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

® fixed-width text (*.txt) * None ®* YYMMDDn8. (e.g. 19840725)
comma-delimited text (*.csv) zip (*.zip) DATES. (e.g. 25JUL1984)
Excel spreadsheet (* xlIsx) gzip (*.gz) DDMMYY6. (e.g. 250784)
tab-delimited text (*.txt) MMDDYY10. (e.g. 07/25/1984)
HTML table (*.htm) DDMMYY10. (e.g. 25/07/1984)

YYMMDDs10. (e.g. 1984/07/25)
SAS Windows_32 dataset (*.sas7bdat)

SAS Windows_64 dataset (* sas7bdat) Ste p4: iﬁ%?&%%ﬁ ’ m u ‘Fﬁy‘j

SAS Solaris_64 dataset (*.sas7bdat)

e e txt,csv,xlsx,htm,sasZ& 1,

STATA file (*.dta)
SPSS file (*.sav)
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Search WRDS
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nl Get Datav |4 Analytics T Classroom [ Research v [ROSESIVeololald

Home / WRDS A

GETTING STARTED PROGRAMMING WITH WRDS USING DATA INEQ

Accessing WRDS PC-SAS Dataset List

Account Types MATLAB Data Update Calendar Vendor Support & Contact
Library & Lab Access R Vendor Manuals and Overviews Disk Space
Knowledgebase Python All Data Articles © SASTemp Directory Usage
WRDS Cloud User Manual Stata

All Getting Started Articles © All Programming Guides ©

® All Support ©

« jHit Contact WRDS Support 5% % Hf {4 Zwrds-
support@wharton.upenn.edu

Wharton Research Data Services
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http://www.whartonwrds.com/
http://wrds-web.wharton.upenn.edu/wrds/support/internal_support_request.cfm

EX ZWRDS

« 5K Erica

o OKHLX 2P 0 R LS

o HIG/{E: 18817669767

o HL-FHE{: xiazhan@wharton.upenn.edu

« St. Leonard’s Court Suite 300
« 3819 Chestnut Street

» Philadelphia, PA 19104

e £ 0l: http://whartonwrds.com
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