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Introduction

The Wharton School of Business acts as a broker for database access. They license databases from a number of companies and resell that access to universities and others.  Rutgers has a contract to use the many of the Wharton database. 

This package of databases is called WRDS, pronounced words.  Several of the most popular databases are:

Compustat -
which provides information on publicly traded companies compiled from SEC filings, primarily the 10-K, but other SEC filings as well. This file contains information on both active and inactive companies.  However, some companies listed as active have no revenue or stock price.
CRSP -
which provides daily and monthly stock price information.  This dataset reports on far fewer companies than Compustat.

Executive Compensation -
which provides information on a corporation’s top officers. Only information on publicly traded companies is available. This information is also compiled from SEC filings.


Discussion of the above three datasets should provide enough information to allow you to access and explore them.


Rutgers has access to several other databases through WRDS. These are listed on the pages 18 to 24 of this guide. Also listed are dataset available through WRDS that Rutgers has not yet subscribed to. 
Establishing a WRDS Account

1. Log onto wrds.wharton.upenn.edu and then click on to new account.  
2. Follow the instructions, the account approval requests are automatically forwarded to Professor Ivan Brick, Rutgers New Brunswick.

3. He will approve all Rutgers School of Business faculty members.

General Logon Procedures
website:

wrds.wharton.upenn.edu

Click on:

Member login

Login:


input your user id & password. Both are case sensitive

A screen indicating your login was successful will appear. Then within about six seconds it will be replaced with the Datasets webpage shown on pages 4 and 5.
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COMPUSTAT North America
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my.WRDS
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About

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

Dataset List by Vendor
 

Dataset List by Concept 
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Rutgers, The State University of New Jersey subscribes to datasets from the following providers (for details on datasets and permissions within each group, see My Permissions in my.WRDS):

· COMPUSTAT Global & EMDB 

· COMPUSTAT North America 

· CRSP 

· EVENTUS 

· I/B/E/S 

· ISSM 

· NYSE TAQ 

· Thomson Financial
Free access data sets:

· Bank Regulatory 

· Blockholders 

· Fama French 

· FDIC 

· Federal Reserve Bank Reports 

· Penn World Tables 

· PHLX 

· SEC Disclosure of Order Execution
Use WRDS Tools for company search and other services.


WRDS also offers access to datasets from the following providers:

· Audit Analytics 

· Bureau van Dijk 

· ComScore 

· CSMAR 

· First Call 

· FISD 

· Global Insight 

· GOVPX 

· GSIOnline 

· IRI 

· IRRC 

· KLD 

· Nastraq 

· OptionMetrics 

· PACAP
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--------------------------------------------End of Webpage--------------------------------------------------

Accessing the Compustat database

Click:


COMPUSTAT North
Click:


Industrial Annual (on the left side of the page)
Select:


Annual and Year Range

Click:


Entire Database

Select:


Active Companies from the pull down menu

Conditional Statements: Conditional statements provide focus to an extract by eliminating data that are not relevant.  For example, a study might focus on companies with assets over $1 billion or companies with more than 1,000 employees or with SIC codes between 4300 and 4400. Only two select criteria can be used at one time.    

Select Data Items:
Most variables are selected by clicking on their data element name. For example Assets is selected by clicking on Data6. A list of available data elements, their names and descriptions are provided on pages 8 through 17.  Hold down the control key and click the data elements to be included in the extract.  Caution: clicking a data element without holding down the control key deselects the items previously selected.


A few identifying data elements must be selected by clicking in the boxes provided for those items.  

Output Format:
From the pull down menu select Coma Delimited

Submit Request:
Click submit.

A web page with the status of your extract will appear and will be updated every ten seconds until your extract is complete. The Extract Program will provide a website where the output will be placed for 48 hours.  Then it will be purged. 


The simplest way to access your extract is to click on the file name.  A coma delimited file which “looks like” an excel file will appear.  I recommend saving it as an excel file before manipulating it.

Selecting a Specific Set of Companies 


After the general extract discussed above, you may find that your research focuses on a more limited list of companies.  To extract information on just those companies in the future, you must create a file containing their Tickers and nothing else. A ticker is a unique symbol, usually 2 to 5 characters long assigned to each publicly traded company. The simplest way to do this is to save your original extract under a new name, for example Ticker List, and delete any rows or columns that do not contain the tickers. You must also delete column headers. Save this file as a CSV (Comma Separated Variable) file.


In the Step Two Search box, instead of selecting Entire Database, select Code Lookup and then click  Browse to find your CSV formatted Ticker file.

Selecting and Managing Multi Year Data 


Compustat can extract data for multiple years. This extract seems to be sorted by Ticker and year.  Example:


Ticker

Data6

Year


TCO

   450

2002


TCO

   487

2003


TCO

   509

2004


TXX

1,200

2002


If you are analyzing one company over a range of years, this format is very useful. However, if you have fifty or five thousand companies to analyze, data in this format is sometimes hard to manipulate.


Often I find the most convenient format is to have all data for a company on one record, if you are thinking in terms of an access database or to have all data for a company on one row if you are manipulating the data via excel.  Example


Ticker 

Asset02

Assets03
Assets04


TCO

    450

    487

    509


TXX

 1,200

   …

    …


Reformatting the data so that all the data for one company is on one row cannot be done through Compustat and takes a little work, but it is not complicated.

1. Extract the data needed one year at a time and save this extracted data in separate excel files.

2. Change the column headings from the Compustat notation, for example Data6 to something more meaningful which incorporates the year of the extract. So, for example the column labeled Data6 for the 2002 extract would be relabeled Assets02. Save the changed file with a file name that indicates the year of the data it contains, for example Extract02.
3. Open an Access database.  Click File and then select Get External Data Import.  Use the Import box to browse for your excel files and import them as tables one at a time. This should create a set of tables in Access.  
4. The import process will as you a series of questions.  Click in the box that says First Row Contains Column Headings. By this point you should have already given the columns unique field names. Click Next. 
Click Choose Your own primary key, and select the Ticker as that primary key. Primary keys must be unique so if any of Ticker fields are blank, it will prevent the process from going forward. Therefore it is best to eliminate companies with blank tickers from your dataset when the data is in Excel format. Click Next, then name the imported table with some meaningful name such as Extract02.

5. Select the database tab labeled Queries. Then select New. Then Select Design View.

6. From the Show Table box, highlight the files you just created one at a time and click Add after each one is highlighted.  A box labeled with the file name will appear at the top of the screen.  And each box will contain a list of the data elements in that file.  If Ticker is selected as the primary key for all the imported files, they will automatically link up.

Drag the data elements you want on each output record into the line marked Field:    Data will appear in the order presented on this line.  

Output data may be sorted by clicking in the Sort: space below each field name. A pull down option will ask whether you want to sort ascending, descending or remove a prior sort selection. Sorting will be left to right. If no sorting is specified, the order of the output will be unpredictable.

To display the results of the matched files click on the exclamation point !
To return to the Design View, click the Triangle & Pencil icon in the upper left hand corner of the screen.
To delete any field you decide you don’t need. Click the thick bar above the file name to highlight it than hit delete.

Save this matched query under some meaningful name like Match Master.

7. To export this data to an excel or other file click File. Then select Save As/Export.  Select External File and click OK. Select a folder to save the file in; enter an Export file name, something like Match Master 09-15-2005, and select an export file type. Excel is proving to be the common denominator among several software systems.  Click Export and you will have created a file with all data from one company on a single record (or thinking in Excel terms, a row.)
Cautions on Using Compustat Data


One caution on using Compustat is that not all fields are populated with data. Fields containing restated financial data are rarely populated, stock prices and ticker symbols are missing for some companies.  


Some fields contain alpha codes were numeric data are expected. Before beginning any statistical analysis, test fields to see whether they contain the expected type of data.

Compustat may have data for companies in some years and not in others.  Reasons for this include a change in company name or ticker symbol, mergers, bankruptcy and dissolution, delisting or a company going private.
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	Compustat Industrial Annual

Data Query | Documentation | Data Manuals 

Data Range:
1950 - present, annually

Number of Companies:   
25,546

Update Schedule:
Annually, July

Cut Date:
06/23/2005
 

Variable Name
Type
Variable Label
 

 

DNUM

Num

Industry Classification Code

 

CNUM

Char

CUSIP Issuer Code

 

CIC

Char

CUSIP Issue Number and Check Digit

 

FILE

Num

File Identification Code

 

ZLIST

Num

Exchange Listing & S&P Major Index Code

 

SMBL

Char

Stock Ticker Symbol

 

XREL

Num

S&P Industry Index Relative Code

 

STK

Num

Stock Ownership Code

 

DUP

Num

Duplicate File Code

 

STATE

Num

Company Location Code – State

 

COUNTY

Num

Company Location Code – County

 

FINC

Num

Incorporation Code – Foreign

 

CPSPIN

Char

S&P Index Primary Market

 

CSSPIN

Char

S&P Index Secondary Identifier

 

CSSPII

Char

S&P Index Subset Identifier

 

SPDRC

Char

S&P LT Domest. Issuer Credit Rating- Cur

 

SPDRCF

Char

Ftnt- S&P LT Dom Issuer Cred Rating- Cur

 

SUBDBT

Char

S&P Subordinated Debt Rating - Current

 

SPCPRC

Char

S&P ST Domest. Issuer Credit Rating- Cur

 

EIN

Char

Employer Identification Number

 

NAICS

Char

N. American Industry Classification Sys.

 

DATE

Num

Fiscal Year

 

FYR

Num

Fiscal Yearend Month of Data

 

UCODE

Num

Update Code

 

SOURCE

Num

Source Document Code

 

CONAME

Char

Company Name

 

INAME

Char

Industry Name

 

GVKEY

Num

SPC Permanent Number

 

YEARA

Num

Fiscal Year

 

ACTIVE

Num

1 = Active; 0 = Inactive

 

DATA1

Num

Cash and Short-Term Investments (MM$)

 

DATA2

Num

Receivables - Total (MM$)

 

DATA3

Num

Inventories - Total (MM$)

 

DATA4

Num

Current Assets - Total (MM$)

 

DATA5

Num

Current Liabilities - Total (MM$)

 

DATA6

Num

Assets - Total (MM$)

 

DATA7

Num

Property, Plant & Equip -...(Gross)(MM$)

 

DATA8

Num

Property, Plant & Equip - ... (Net)(MM$)

 

DATA9

Num

Long-Term Debt - Total (MM$)

 

DATA10

Num

Preferred Stock - Liquidating Value(MM$)

 

DATA11

Num

Common Equity – Tangible (MM$)

 

DATA12

Num

Sales (Net) (MM$)

 

DATA13

Num

Operating Income Before Deprec. (MM$)

 

DATA14

Num

Depreciation and Amortization (MM$)

 

DATA15

Num

Interest Expense (MM$)

 

DATA16

Num

Income Taxes - Total (MM$)

 

DATA17

Num

Special Items (MM$)

 

DATA18

Num

Income Before Extraordinary Items (MM$)

 

DATA19

Num

Dividends - Preferred (MM$)

 

DATA20

Num

Income Before EI- Adj for Common...(MM$)

 

DATA21

Num

Dividends - Common (MM$)

 

DATA22

Num

Price - Calendar Year - High ($&c)

 

DATA23

Num

Price - Calendar Year - Low ($&c)

 

DATA24

Num

Price - Calendar Year - Close ($&c)

 

DATA25

Num

Common Shares Outstanding (MM)

 

DATA26

Num

Dividends Per Share - Ex-Date ($&c)

 

DATA27

Num

Adjustment Factor (Cum.) by Ex-Date

 

DATA28

Num

Common Shares Traded- Calendar Year (MM)

 

DATA29

Num

Employees (M)

 

DATA30

Num

Property, Plant & Equip- Capital Ex(MM$)

 

DATA31

Num

Invest. & Advances - Equity Method (MM$)

 

DATA32

Num

Investments and Advances - Other (MM$)

 

DATA33

Num

Intangibles (MM$)

 

DATA34

Num

Debt in Current Liabilities (MM$)

 

DATA35

Num

Deferred Tax & Invest Tax Credit...(MM$)

 

DATA36

Num

Retained Earnings (MM$)

 

DATA37

Num

Invested Capital - Total (MM$)

 

DATA38

Num

Minority Interest (Balance Sheet) (MM$)

 

DATA39

Num

Convertible Debt & Preferred Stock (MM$)

 

DATA40

Num

Common Shares Reserved for Conver...(MM)

 

DATA41

Num

Cost of Goods Sold (MM$)

 

DATA42

Num

Labor and Related Expenses (MM$)

 

DATA43

Num

Pension and Retirement Expenses (MM$)

 

DATA44

Num

Debt - Due in One Year (MM$)

 

DATA45

Num

Advertising Expense (MM$)

 

DATA46

Num

Research and Development Expense (MM$)

 

DATA47

Num

Rental Expense (MM$)

 

DATA48

Num

Extra. Items & Discontinued Oper. (MM$)

 

DATA49

Num

Minority Interest (Income Account) (MM$)

 

DATA50

Num

Deferred Taxes (Income Account) (MM$)

 

DATA51

Num

Investment Tax Credit (Income Acct)(MM$)

 

DATA52

Num

Net Oper. Loss Carry Fwd- Unused...(MM$)

 

DATA53

Num

EPS (Basic) - Include Extra. Items ($&c)

 

DATA54

Num

Common Shares Used to Calculate EPS (MM)

 

DATA55

Num

Equity in Earnings (MM$)

 

DATA56

Num

Preferred Stock - Redemption Value (MM$)

 

DATA57

Num

EPS (Diluted) - Excl. Extra. Items ($&c)

 

DATA58

Num

EPS (Basic) - Exclude Extra. Items ($&c)

 

DATA59

Num

Inventory Valuation Method...

 

DATA60

Num

Common Equity - Total (MM$)

 

DATA61

Num

Nonoperating Income (Expense) (MM$)

 

DATA62

Num

Interest Income (MM$)

 

DATA63

Num

Income Taxes - Federal (MM$)

 

DATA64

Num

Income Taxes - Foreign (MM$)

 

DATA65

Num

Amortization of Intangibles (MM$)

 

DATA66

Num

Discontinued Operations (MM$)

 

DATA67

Num

Receivables - Estimated Doubtful (MM$)

 

DATA68

Num

Current Assets - Other (MM$)

 

DATA69

Num

Assets - Other (MM$)

 

DATA70

Num

Accounts Payable (MM$)

 

DATA71

Num

Income Taxes Payable (MM$)

 

DATA72

Num

Current Liabilities - Other (MM$)

 

DATA73

Num

Property, Plant & Equip- CIP... (MM$)

 

DATA74

Num

Deferred Taxes (Balance Sheet) (MM$)

 

DATA75

Num

Liabilities - Other (MM$)

 

DATA76

Num

Inventories - Raw Materials (MM$)

 

DATA77

Num

Inventories - Work in Process (MM$)

 

DATA78

Num

Inventories - Finished Goods (MM$)

 

DATA79

Num

Debt - Convertible (MM$)

 

DATA80

Num

Debt - Subordinated (MM$)

 

DATA81

Num

Debt - Notes (MM$)

 

DATA82

Num

Debt - Debentures (MM$)

 

DATA83

Num

Long-Term Debt - Other (MM$)

 

DATA84

Num

Debt - Capitalized Lease Obligation(MM$)

 

DATA85

Num

Common Stock (MM$)

 

DATA86

Num

Treasury Stock (Memo Entry) (MM$)

 

DATA87

Num

Treasury Stock- Num of Common Shares(MM)

 

DATA88

Num

Treasury Stock - Total Dollar Amt (MM$)

 

DATA89

Num

Pension C- Unfunded Vested Benefits(MM$)

 

DATA90

Num

Pension C- Unfunded Past/Prior Serv(MM$)

 

DATA91

Num

Debt - Maturing in 2nd Year (MM$)

 

DATA92

Num

Debt - Maturing in 3rd Year (MM$)

 

DATA93

Num

Debt - Maturing in 4th Year (MM$)

 

DATA94

Num

Debt - Maturing in 5th Year (MM$)

 

DATA95

Num

Rental Commitments- Min - 5 Yr Tota(MM$)

 

DATA96

Num

Rental Commitments - Min - 1st Year(MM$)

 

DATA97

Num

Retained Earnings - Unrestricted (MM$)

 

DATA98

Num

Order Backlog (MM$)

 

DATA99

Num

Retained Earnings Restatement (MM$)

 

DATA100

Num

Common Shareholders (M)

 

DATA101

Num

Interest Expense on Long-Term Debt (MM$)

 

DATA102

Num

Excise Taxes (MM$)

 

DATA103

Num

Depreciation Expense (ScheduleVI) (MM$)

 

DATA104

Num

Short-Term Borrowings - Average (MM$)

 

DATA105

Num

Short-Term Borrowings - Avg Int. Rate(%)

 

DATA106

Num

Equity in Net Loss (Earnings) ... (MM$)

 

DATA107

Num

Sale of Property, Plant & Equip... (MM$)

 

DATA108

Num

Sale of Common and Pref. Stock... (MM$)

 

DATA109

Num

Sale of Investments... (MM$)

 

DATA110

Num

Funds From Operations - Total... (MM$)

 

DATA111

Num

Long-Term Debt - Issuance... (MM$)

 

DATA112

Num

Sources of Funds - Total... (MM$)

 

DATA113

Num

Increase in Investments... (MM$)

 

DATA114

Num

Long-Term Debt - Reduction... (MM$)

 

DATA115

Num

Purchase of Common and Pref. Stock (MM$)

 

DATA116

Num

Uses of Funds - Total... (MM$)

 

DATA117

Num

Sales (Restated) (MM$)

 

DATA118

Num

Income Before Extra Items(Restated)(MM$)

 

DATA119

Num

EPS (Basic) - Exclud. EI (Restated)($&c)

 

DATA120

Num

Assets - Total (Restated) (MM$)

 

DATA121

Num

Working Captial (Restated) (MM$)

 

DATA122

Num

Pretax Income (Restated) (MM$)

 

DATA123

Num

Income Before Extra Items (SCF) (MM$)

 

DATA124

Num

EI & Discontinued Oper (SCF)(MM$)

 

DATA125

Num

Depreciation and Amortization (SCF)(MM$)

 

DATA126

Num

Deferred Taxes (Statement of CF) (MM$)

 

DATA127

Num

Cash Dividends (Statement of CF) (MM$)

 

DATA128

Num

Capital Expenditures (SCF) (MM$)

 

DATA129

Num

Acquisitions (Statement of CF) (MM$)

 

DATA130

Num

Preferred Stock - Carrying Value (MM$)

 

DATA131

Num

Cost of Goods Sold (Restated) (MM$)

 

DATA132

Num

SG&A Expenses (Restated) (MM$)

 

DATA133

Num

Deprec. & Amortization (Restated) (MM$)

 

DATA134

Num

Interest Expense (Restated) (MM$)

 

DATA135

Num

Income Taxes - Total (Restated) (MM$)

 

DATA136

Num

EI & Discontinued Oper (Restated)(MM$)

 

DATA137

Num

EPS (Basic) - Incl EI (Restarted)($&c)

 

DATA138

Num

Com Shares Used to Calc EPS... (R)(MM)

 

DATA139

Num

EPS (Diluted) - Excl EI (Restated)($&c)

 

DATA140

Num

EPS (Diluted) - Incl EI (Restated)($&c)

 

DATA141

Num

Prop, Plant &Equip- Total (Net)(R)(MM$)

 

DATA142

Num

Long-Term Debt - Total (Restated) (MM$)

 

DATA143

Num

Retained Earnings (Restated) (MM$)

 

DATA144

Num

Stockholders' Equity (Restated) (MM$)

 

DATA145

Num

Capital Expenditures (Restated) (MM$)

 

DATA146

Num

Employees (Restated) (M)

 

DATA147

Num

Interest Capitalized (MM$)

 

DATA148

Num

Long-Term Debt Tied to Prime (MM$)

 

DATA149

Num

Auditor/Auditor's Opinion (Code)

 

DATA150

Num

Foreign Currency Adj (Income Acct) (MM$)

 

DATA151

Num

Receivables - Trade (MM$)

 

DATA152

Num

Deferred Charges (MM$)

 

DATA153

Num

Accrued Expenses (MM$)

 

DATA154

Num

Debt - Subordinated Convertible (MM$)

 

DATA155

Num

PPE - Buildings (Net) (MM$)

 

DATA156

Num

PPE - Machinery & Equip (Net) (MM$)

 

DATA157

Num

PPE - Natural Resources (Net) (MM$)

 

DATA158

Num

PPE - Land and Improvements (Net) (MM$)

 

DATA159

Num

PPE - Leases (Net) (MM$)

 

DATA160

Num

Prepaid Expense (MM$)

 

DATA161

Num

Income Tax Refund (MM$)

 

DATA162

Num

Cash (MM$)

 

DATA163

Num

Rental Income (MM$)

 

DATA164

Num

Rental Commitments - Min - 2nd Year(MM$)

 

DATA165

Num

Rental Commitments - Min - 3rd Year(MM$)

 

DATA166

Num

Rental Commitments - Min - 4th Year(MM$)

 

DATA167

Num

Rental Commitments - Min - 5th Year(MM$)

 

DATA168

Num

Compensating Balance (MM$)

 

DATA169

Num

EPS (Diluted) - Incl Extra Items ($&c)

 

DATA170

Num

Pretax Income (MM$)

 

DATA171

Num

Com Shares Used to Calc EPS (Dil) (MM)

 

DATA172

Num

Net Income (Loss) (MM$)

 

DATA173

Num

Income Taxes - State (MM$)

 

DATA174

Num

Depletion Expense (Schedule VI) (MM$)

 

DATA175

Num

Preferred Stock - Redeemable (MM$)

 

DATA177

Num

Net Income (Loss)(Restated) (MM$)

 

DATA178

Num

Operating Income After Deprec. (MM$)

 

DATA179

Num

Working Capital (Balance Sheet) (MM$)

 

DATA180

Num

Working Capital Change - Total(SoC)(MM$)

 

DATA181

Num

Liabilities - Total (MM$)

 

DATA182

Num

PPE - Beginning Balance (Sched V) (MM$)

 

DATA183

Num

Accounting Changes - Cum. Effect (MM$)

 

DATA184

Num

PPE - Retirements (Schedule V) (MM$)

 

DATA185

Num

PPE - Other Changes (Schedule V) (MM$)

 

DATA186

Num

Inventories - Other (MM$)

 

DATA187

Num

PPE - Ending Balance (Schedule V)(MM$)

 

DATA188

Num

Debt - Senior Convertible (MM$)

 

DATA189

Num

Selling, General & Admin. Expenses (MM$)

 

DATA190

Num

Nonop. Income (Expense)- Ex Int Inc(MM$)

 

DATA191

Num

Common Stock Equiv - Dollar Savings(MM$)

 

DATA192

Num

Extraordinary Items (MM$)

 

DATA193

Num

Short-Term Investments (MM$)

 

DATA194

Num

Receivables - Current - Other (MM$)

 

DATA195

Num

Cur Assets- Other- Ex Prepaid Expen(MM$)

 

DATA196

Num

Depr., Depl. & Amort. (Accum.)(BS)(MM$)

 

DATA197

Num

Price -- Fiscal Year -- High ($&c)

 

DATA198

Num

Price -- Fiscal Year -- Low ($&c)

 

DATA199

Num

Price -- Fiscal Year -- Close ($&c)

 

DATA200

Num

Common Shares Reserved for Conv- CD (MM)

 

DATA201

Num

Dividends Per Share - Payable Date ($&c)

 

DATA202

Num

Adjustment Factor (Cum) by Payable Date

 

DATA203

Num

Common Shares Reserved for Conv- PS (MM)

 

DATA204

Num

Goodwill (MM$)

 

DATA205

Num

Assets- Other- Excl Deferred Charge(MM$)

 

DATA206

Num

Notes Payable (MM$)

 

DATA207

Num

Cur. Liab.- Other- Excl Accrued Exp(MM$)

 

DATA208

Num

Investment Tax Credit (Balance Sht)(MM$)

 

DATA209

Num

Preferred Stock - Nonredeemable (MM$)

 

DATA210

Num

Capital Surplus (MM$)

 

DATA211

Num

Income Taxes - Other (MM$)

 

DATA213

Num

Sale of PPE & Invest- Loss(Gain)...(MM$)

 

DATA214

Num

Preferred Stock - Convertible (MM$)

 

DATA215

Num

Common Shares Reserved for Conv- SO (MM)

 

DATA216

Num

Stockholders' Equity - Total (MM$)

 

DATA217

Num

Funds From Operations - Other(SCF)(MM$)

 

DATA218

Num

Sources of Funds - Other (SoC) (MM$)

 

DATA219

Num

Uses of Funds - Other (SoC) (MM$)

 

DATA220

Num

Deprec. (Accum.)- Beg. Balanace...(MM$)

 

DATA221

Num

Deprec. (Accum.)- Retirements... (MM$)

 

DATA222

Num

Deprec. (Accum.)- Other Changes...(MM$)

 

DATA223

Num

Deprec. (Accum)- Ending Balance...(MM$)

 

DATA224

Num

Nonoperating Income (Expense)(R) (MM$)

 

DATA225

Num

Minority Interest (Restated) (MM$)

 

DATA226

Num

Treasury Stock (Dollar Amt)- Common(MM$)

 

DATA227

Num

Treasury Stock (Dollar Amt) - Pref (MM$)

 

DATA228

Num

Currency Translaton Rate ($&c)

 

DATA229

Num

Com Shares Reserved for Conv- War...(MM)

 

DATA230

Num

Retained Earnings - Cum. Trans. Adj(MM$)

 

DATA231

Num

Retained Earnings - Other Adj. (MM$)

 

DATA232

Num

Common Stock -- per Share Carry Val($&c)

 

DATA233

Num

Earnings per Share from Operations ($&c)

 

DATA234

Num

ADR Ratio

 

DATA235

Num

Common Equity - Liquidation Value (MM$)

 

DATA236

Num

Working Capital Change- Other... (MM$)

 

DATA237

Num

Income Before EI- Avail for Common(MM$)

 

DATA238

Num

Marketable Securities Adj (Bal Sht)(MM$)

 

DATA239

Num

Interest Capital- Net Income Effect(MM$)

 

DATA240

Num

Inventories - LIFO Reserve (MM$)

 

DATA241

Num

Debt - Mortgages and Other Secured (MM$)

 

DATA242

Num

Dividends - Preferred - In Arrears (MM$)

 

DATA243

Num

Pension Benefits - PV of Vested (MM$)

 

DATA244

Num

Pension Benefits - PV of Nonvested (MM$)

 

DATA245

Num

Pension Benefits - Net Assets (MM$)

 

DATA246

Num

Pension Benefits - Assumed Rate of Ret.

 

DATA247

Num

Pension Benefits - Info Date (MMDDYY)

 

DATA248

Num

Acquisition - Income Contribution (MM$)

 

DATA249

Num

Acquisition - Sales Contribution (MM$)

 

DATA250

Num

Property, Plant & Equip- Other(Net)(MM$)

 

DATA251

Num

Deprec (Accum)- Land and Improvemen(MM$)

 

DATA252

Num

Deprec. (Accum) - Natural Resources(MM$)

 

DATA253

Num

Deprec. (Accum) - Buildings (MM$)

 

DATA254

Num

Deprec. (Accum) - Machinery & Equip(MM$)

 

DATA255

Num

Depreciation (Accumulated) - Leases(MM$)

 

DATA256

Num

Deprec. (Accum) - Construct in Prog(MM$)

 

DATA257

Num

Depreciation (Accumulated) - Other (MM$)

 

DATA258

Num

Net Income- Adj for Com Stock Equiv(MM$)

 

DATA259

Num

Retained Earnings - Unadjusted (MM$)

 

DATA260

Num

PPE - Land and Improvements at Cost(MM$)

 

DATA261

Num

PPE - Natural Resources at Cost (MM$)

 

DATA263

Num

PPE - Buildings at Cost (MM$)

 

DATA264

Num

PPE - Machinery & Equipment at Cost(MM$)

 

DATA265

Num

PPE - Leases at Cost (MM$)

 

DATA266

Num

PPE - Construct in Progress at Cost(MM$)

 

DATA267

Num

PPE - Other at Cost (MM$)

 

DATA268

Num

Debt - Unamortized Debt Discount...(MM$)

 

DATA269

Num

Deferred Taxes - Federal (MM$)

 

DATA270

Num

Deferred Taxes - Foreign (MM$)

 

DATA271

Num

Deferred Taxes - State (MM$)

 

DATA272

Num

Pretax Income - Domestic (MM$)

 

DATA273

Num

Pretax Income - Foreign (MM$)

 

DATA274

Num

Cash & Cash Equiv- Increase(Dec)...(MM$)

 

DATA276

Num

S&P Major Index Code - Historical

 

DATA277

Num

S&P Industry Index Code - Historical

 

DATA278

Num

Fortune Industry Code

 

DATA279

Num

Fortune Rank

 

DATA280

Num

S&P LT Domestic Issuer Credit Rating

 

DATA282

Num

S&P Common Stock Ranking

 

DATA283

Num

S&P ST Dom. Issuer Credit Rating- Hist

 

DATA284

Num

Pension- Vested Benefit Obl.(Ovfnd)(MM$)

 

DATA285

Num

Pension- Accum Benefit Obl. (Ovfnd)(MM$)

 

DATA286

Num

Pension- Projectd Benefit Ob(Ovfnd)(MM$)

 

DATA287

Num

Pension Plan Assets (Overfunded) (MM$)

 

DATA288

Num

Pension- Unrec. Prior Serv..(Ovfnd)(MM$)

 

DATA289

Num

Pension - Other Adj. (Overfunded) (MM$)

 

DATA290

Num

Pension- Prepaid/Accrued Cos(Ovfnd)(MM$)

 

DATA291

Num

Pension- Vested Benefit Obl.(Unfnd)(MM$)

 

DATA292

Num

Periodic Postretirement Benefit Cos(MM$)

 

DATA293

Num

Pension- Accum Benefit Oblig(Unfnd)(MM$)

 

DATA294

Num

Pension- Projectd Benefit Ob(Unfnd)(MM$)

 

DATA295

Num

Periodic Pension Cost (Net) (MM$)

 

DATA296

Num

Pension Plan Assets (Underfunded) (MM$)

 

DATA297

Num

Pension- Unrec Prior Sv Cost(Unfnd)(MM$)

 

DATA298

Num

Pension- Addl Min. Liability(Unfnd)(MM$)

 

DATA299

Num

Pension - Other Adj. (Underfunded) (MM$)

 

DATA300

Num

Pension- Prepaid/Accrued Cos(Unfnd)(MM$)

 

DATA301

Num

Changes in Current Debt (SCF) (MM$)

 

DATA302

Num

Accounts Receivable- Dec(Inc)(SCF)(MM$)

 

DATA303

Num

Inventory - Decrease(Incr.) (SoCF)(MM$)

 

DATA304

Num

Accts Payable & Accrued Liab Inc...(MM$)

 

DATA305

Num

Income Taxes- Accrued - Inc(Dec)...(MM$)

 

DATA307

Num

Assets & Liab- Other(Net Chg)(SoCF)(MM$)

 

DATA308

Num

Operating Activities- Net CF (SoCF)(MM$)

 

DATA309

Num

Short-Term Invest. - Change (SoCF) (MM$)

 

DATA310

Num

Investing Activities - Other (SoCF)(MM$)

 

DATA311

Num

Investing Activities- Net CF (SoCF)(MM$)

 

DATA312

Num

Financing Activities - Other (SoCF)(MM$)

 

DATA313

Num

Financing Activities- Net CF (SoCF)(MM$)

 

DATA314

Num

Exchange Rate Effect (SoCF)(MM$)

 

DATA315

Num

Interest Paid - Net (SoCF) (MM$)

 

DATA317

Num

Income Taxes Paid (SoCF) (MM$)

 

DATA318

Num

Format Code (Statement of Cash Flows)

 

DATA319

Num

Dilution Adjustment

 

DATA320

Num

S&P Subordinated Debt Rating

 

DATA321

Num

Interest Income - Total (Fin Serv)(MM$)

 

DATA322

Num

Diluted Available - Excl

 

DATA323

Num

Diluted EPS from Operations

 

DATA324

Num

Historical SIC Code

 

DATA327

Num

Contingent Liab. - Guarantees (MM$)

 

DATA328

Num

Debt - Finance Subsidiary (MM$)

 

DATA329

Num

Debt - Consolidated Subsidiary (MM$)

 

DATA330

Num

Postretirement Benefit Asset(Liab)(MM$)

 

DATA331

Num

Pension Plans - Service Cost (MM$)

 

DATA332

Num

Pension Plans - Interest Cost (MM$)

 

DATA333

Num

Pension Plans- Return on Plan Asset(MM$)

 

DATA334

Num

Pension Plans- Other Periodic CC...(MM$)

 

DATA335

Num

Pension Plans- Rate of Compen. Increase

 

DATA336

Num

Pension Plans- Anticipat LT ROR on PA(%)

 

DATA337

Num

Risk-Adjusted Capital Ratio - Tier I

 

DATA339

Num

Interest Expense -- Total(Fin Serv)(MM$)

 

DATA340

Num

Net Interest Income(Tax Equivalent)(MM$)

 

DATA341

Num

Nonperforming Assets -- Total (MM$)

 

DATA342

Num

Provision for Loan/Asset Losses (MM$)

 

DATA343

Num

Reserve for Loan/Asset Losses (MM$)

 

DATA344

Num

Net Interest Margin

 

DATA348

Num

Risk-Adjusted Capital Ratio -- Total

 

DATA349

Num

Net Charge-Offs (MM$)

 

DATA388

Num

In Process R&D Expense

 

DATA389

Num

Thereafter Portion of Leases

 

DATA399

Num

Implied Option Expense

 

DATA396

Num

Common Shares Issued

 

DATA351

Num

Current Assets of Discontinued Operations

 

DATA354

Num

Other Current Assets Excl Discontinued Operations

 

DATA357

Num

Accumulated Other Comprehensive Income (Loss)

 

DATA353

Num

Long-term Assets of Discontinued Operations

 

DATA355

Num

Other Assets Excl Discontinued Operations

 

DATA358

Num

Deferred Compensation

 

DATA356

Num

Deferred Revenue - Current

 

DATA397

Num

Deferred Revenue - Long-term

 

DATA394

Num

Goodwill Amortization

 

DATA352

Num

Other Intangibles

 

DATA377

Num

Restructuring Costs After-tax

 

DATA379

Num

Restructuring Costs Diluted EPS Effect

 

DATA378

Num

Restructuring Costs Basic EPS Effect

 

DATA376

Num

Restructuring Costs Pretax

 

DATA359

Num

Other Stockholders' Equity Adjustments

 

DATA398

Num

Stock Compensation Expense

 

DATA381

Num

Write-down After-tax

 

DATA380

Num

Write-down pretax

 

DATA361

Num

Acquisition/Merger After-tax

 

DATA363

Num

Acquisition/Merger Diluted EPS effect

 

DATA362

Num

Acquisition/Merger Basic EPS effect

 

DATA360

Num

Acquisition/Merger Pretax

 

DATA369

Num

Impairments of Goodwill After-tax

 

DATA371

Num

Impairments of Goodwill Diluted EPS effect

 

DATA370

Num

Impairments of Goodwill Basic EPS effect

 

DATA368

Num

Impairments of Goodwill Pretax

 

DATA365

Num

Gain/Loss After-tax

 

DATA367

Num

Gain/Loss Diluted EPS effect

 

DATA366

Num

Gain/Loss Basic EPS effect

 

DATA364

Num

Gain/Loss Pretax

 

DATA383

Num

Write-down Diluted EPS effect

 

DATA382

Num

Write-down Basic EPS effect

 

DATA373

Num

Settlement(Litigation/Insurance) After-tax

 

DATA375

Num

Settlement(Litigation/Insurance) Diluted EPS effect

 

DATA374

Num

Settlement(Litigation/Insurance) Basic EPS effect

 

DATA372

Num

Settlement(Litigation/Insurance) Pretax

 

DATA387

Num

Other Special Items Diluted EPS Effect

 

DATA386

Num

Other Special Items Basic EPS Effect

 

DATA385

Num

Other Special Items After-tax

 

DATA384

Num

Other Special Items Pretax

 

DATA390

Num

Accumulated Depreciation of RE Property

 

DATA393

Num

Depreciation/Amortization of Property

 

DATA391

Num

Total RE Property

 

DATA392

Num

Gain/Loss on Sale of Property

 

DATA395

Char

Goodwill Amortization footnote

 

AJEX

Num

Adjustment Factor (Company) - Cumulative by Ex-Date

 

SPCE

Num

S&P Core Earnings

 

SPCED

Num

S&P Core Earnings EPS Diluted

 

SPCEEPS

Num

S&P Core Earnings EPS Basic

 

AFTNT1

Char

Sales (Net) (DATA12)

 

AFTNT2

Char

Cost of Goods Sold (DATA41)

 

AFTNT3

Char

Research and Development Expense(DATA46)

 

AFTNT4

Char

Rental Expense (DATA47)

 

AFTNT5

Char

Depreciation and Amortization (DATA14)

 

AFTNT6

Char

Interest Expense (DATA15)

 

AFTNT7

Char

Income Taxes... (DATA63,64,173,211)

 

AFTNT8

Char

Investment Tax Credit (DATA51)

 

AFTNT9

Char

Income Taxes - Total (DATA16)

 

AFTNT10

Char

Income Before EI/Net Income(DATA18,172)

 

AFTNT11

Char

Income Before EI- Adj. for CSE (DATA20)

 

AFTNT12

Char

EPS (Basic) Inc/Exc EI (DATA53,58)

 

AFTNT13

Char

Captial Expenditures (SCF) (DATA128)

 

AFTNT14

Char

Rental Commitments... (DATA96,164-167)

 

AFTNT15

Char

Deprec, Depletion, and Amort...(DATA196)

 

AFTNT16

Char

Accounts Payable/ESP from Op(DATA70,233)

 

AFTNT17

Char

Income Taxes Payable (DATA71)

 

AFTNT18

Char

Equity in Earnings (DATA55)

 

AFTNT19

Char

Debt/Long-Term Debt (DATA79-84,148,154)

 

AFTNT20

Char

Long-Term Debt - Total (DATA9)

 

AFTNT22

Char

Labor and Related Expense (DATA42)

 

AFTNT23

Char

Debt - Capitalized Lease Oblig. (DATA84)

 

AFTNT24

Char

Debt - Maturing in ___ Year (DATA91-94)

 

AFTNT25

Char

Employees (DATA29)

 

AFTNT26

Char

Preferred Stock- Liq/Red Val (DATA10,56)

 

AFTNT27

Char

Assets - Total... (DATA6)

 

AFTNT28

Char

Common Stock (DATA85)

 

AFTNT29

Char

Retained Earnings (DATA36)

 

AFTNT30

Char

Foreign Currency Adj... (DATA150)

 

AFTNT31

Char

Property, Plant & Equipment... (DATA8)

 

AFTNT32

Char

Source Document Code

 

AFTNT33

Char

Month of Deletion

 

AFTNT34

Char

Year of Deletion

 

AFTNT35

Char

Reason for Deletion Code

 

AFTNT36

Char

Operating Income After Deprec. (DATA178)

 

AFTNT37

Char

Acquisition- Sales Contribution(DATA249)

 

AFTNT38

Char

Debt - Senior Convertible (DATA188)

 

AFTNT39

Char

Deprec, Depletion, and Amort...(DATA196)

 

AFTNT40

Char

Capital Surplus (DATA210)

 

AFTNT41

Char

Selling, General & Adm Expenses(DATA189)

 

AFTNT42

Char

Pretax Income Dom/Foreign (DATA272,273)

 

AFTNT43

Char

Pension - Prepaid...(Overfund)(DATA290)

 

AFTNT44

Char

Pension - Prepaid...(Underfund)(DATA300)

 

AFTNT45

Char

Treasury Stock (Dollar Amt)... (DATA226)

 

AFTNT46

Char

Debt - Consolidated Subsidiary (DATA329)

 

AFTNT47

Char

Debt - Finance Subsidiary (DATA328)

 

AFTNT48

Char

Contingent Guarantees - Liab. (DATA327)

 

AFTNT49

Char

Account Changes - Cum. Effect (DATA183)

 

AFTNT50

Char

S&P LT Dom Issuer Credit Rat...(DATA280)

 

AFTNT51

Char

EPS from Operations (DATA233)

Missing Codes
 

FORTRAN
 

SAS
 

Meaning
 

 

-0.001

=

.

=

Not Available Figure - data is not available

 

-0.002

=

.S

=

Semi-Annual Figure - appears in 1st and 3rd quarters of the year to indicate that data in the 2nd and 4th quarters represents semi-annual figures rather than quarterly figures.

 

-0.003

=

.A

=

Annual Figure - appears in the 1st, 2nd, and 3rd quarters of the year to indicate that data in the 4th quarter represents an annual figure rather than quarterly figures.

 

-0.004

=

.C

=

Combined Figure - appears if data has been combined into another data item.

 

-0.007

=

.M

=

Not Meaningful

 

-0.008

=

.I

=

Insignificant Figure - appears if data has been reported by the company as insignificant.

Units
Most data items are represented in units of $ millions. Data is rounded to the nearest thousand. Earnings per share items are presented in actual dollars and cents.

 

M

Thousands

 

MM

Millions

 

MM$

Millions of Dollars

 

$&c

Dollars and cents
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Unless otherwise noted, all Compustat material is Copyright 1994-2005: The Wharton School of the University of Pennsylvania All rights reserved

CRSP database

From the main Dataset page, click CRSP

On the left side of the page, click the Monthly Stocks or Daily Stocks depending on your research parameters.

Select a date range for you data.


Search the entire database by clicking Entire Database, or search for a list of Tickers as described in the Compustat section or input an individual ticker.

Select the data elements you want extracted.

Caution: Because this extract reports stock prices on a daily basis, it has the potential to return an extremely large volume of records. Design extracts as narrowly as possible. Two important ways to limit volume are to extract by specific Ticker symbols, and to narrow the date range as much as possible. Also consider whether daily stock prices are required or just monthly stock prices. For example, if you were to compare stock prices at the end of 1998 to those at the end of 2003, you might consider doing a monthly extract for December 1998, which would return one record per company, and doing a monthly extract for December 2003, then matching the records using Access.    
Executive Compensation

Click Compustat North American

On the left hand tool bar, click Executive Compensation


Queries of this database work similar to those of Compustat.  You may select to extract from a particular ticker or a file of tickers or all companies on the database. You may also quality the extract by selecting companies that meet a certain criteria, for example sales greater than $10 billion.


The extract returns a coma separated variable CSV file which can be saved as an Excel file for further manipulation.


Data on this file include things like, salary, bonus, title, stock option & restricted stock information. For the CEO it also includes information about when they became the CEO and other detailed information.


Beware that there are several blank or nearly blank records on this file and not all fields are populated.
Other Database Available on WRDS and Rutgers Access


Many databases are available through WRDS. However Rutgers has not subscribed to all of them. A list all databases along with notation on which Rutgers has subscribed to are on the following pages.
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	Library
Descriptions
Permissions
Audit Analytics
Access detailed audit information on over 1,200 accounting firms and 15,000 publicly registered companies. Know who is auditing whom and how much they are paying for what services. Create reports by auditor, fees, location, industry and much more.

audit.all
Audit Analytics Database

Not Subscribed 
Bank Regulatory
The Bank Regulatory Database contains five databases for regulated depository financial institutions. These databases provide accounting data for bank holding companies, commercial banks, savings banks, and savings and loans institutions. The source of the data comes from the required regulatory forms filled for supervising purposes. 

bank.all
Bank Regulatory Database

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

block.all
Blockholders Database

Subscribed 
Bureau van Dijk
Bureau van Dijk Electronic Publishing (www.bvdep.com) offers a suite of database products on banks and companies for research and marketing purposes. Currently, WRDS provides the AMADEUS (Analyse MAjor Databases from EUropean Sources) database.

AMADEUS is a pan-European financial database containing information on over 5 million companies from 34 countries, including all the EU countries and Eastern Europe. Up to 10 years of detailed information (consolidated statements are also provided when available) comprising 22 balance sheet items, 24 profit and loss account items and 25 ratios. 

bvd.ama.full
All Amadeus Companies (about 5 million)

Not Subscribed 
bvd.ama.full.finx
All Amadeus Companies (about 5 million)

Not Subscribed 
bvd.ama.t1m
Top "1,000,000" Companies (about 1.1 million)

Not Subscribed 
bvd.ama.t1m.finx
Top "1,000,000" Companies (about 1.1 million)

Not Subscribed 
bvd.ama.t200k
Top "200,000" Companies (about 270,000)

Not Subscribed 
bvd.ama.t200k.finx
Top "200,000" Companies (about 270,000)

Not Subscribed 
bvd.bankscope
BankScope

Not Subscribed 
bvd.isis
Isis

Not Subscribed 
bvd.osiris
Osiris

Not Subscribed 
COMPUSTAT
The Standard & Poor's COMPUSTAT database provides the annual and quarterly Income Statement, Balance Sheet, Statement of Cash Flows, and supplemental data items on most publicly held companies. COMPUSTAT files also contain information on aggregates, industry segments, banks, market prices, dividends, and earnings.

comp.auditfee
Audit Fee Data

Not Subscribed 
comp.backdata
Company Financials Backdata (Base Product: Industrial, Segments +)

Subscribed 
comp.bank
Bank

Subscribed 
comp.emdb
Emerging Markets

Not Subscribed 
comp.execucomp
Executive Compensation 

Subscribed 
comp.full
Company Financials (Base Product: Industrial, Segments +)
Price, Dividends, Earnings-- Active Equities (Active, Inactive Equities)
Segments -- Inactive Companies (research file) 

Subscribed 
comp.global
Global Vantage

Subscribed 
comp.segbackdata
Segments Backdata

Subscribed 
comp.segresearchbackdata
Segments Backdata -- Inactive Companies (research file) 

Not Subscribed 
comph.ph
Preliminary History

Not Subscribed 
comph.pit
Point in Time

Not Subscribed 
comph.urq
Unrestated Quarterly

Not Subscribed 
compq.all
Compustat Full -- Quarterly Update Version

Not Subscribed 
ComScore
The comScore panelist-level database captures detailed browsing and buying behavior by one hundred thousand Internet users across the United States. The panel is based on a random sample from a cross-section of more than 1.5 million global Internet users who have given comScore explicit permission to confidentially capture their Web-wide activity.

comscore.all
Panelist-level data

Not Subscribed 
CRSP
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 portfolios, treasury bond and risk-free rates, and mutual fund databases.
crsp.ccmerged
CRSP/Compustat Merged 

Subscribed 
crsp.dailybonds
Daily Bonds 

Not Subscribed 
crsp.dailystocks
Daily Stocks

Subscribed 
crsp.indices
Indices NYSE, AMEX, NASDAQ & S&P

Subscribed 
crsp.monthlybonds
Monthly Bonds 

Not Subscribed 
crsp.monthlystocks
Monthly Stocks

Subscribed 
crsp.mutualfunds
Mutual Funds 

Subscribed 
crspq.ccmerged
CRSP/Compustat Merged -- Quarterly Update Version

Not Subscribed 
crspq.dailybonds
Daily Bonds -- Quarterly Update Version 

Not Subscribed 
crspq.dailystocks
Daily Stocks -- Quarterly Update Version 

Not Subscribed 
crspq.indices
Indices NYSE, AMEX, NASDAQ & S&P -- Quarterly Update Version

Not Subscribed 
crspq.monthlybonds
Montlhy Bonds -- Quarterly Update Version 

Not Subscribed 
crspq.monthlystocks
Montlhy Stocks -- Quarterly Update Version 

Not Subscribed 
CSMAR
The China Stock Market & Accounting Research Database(CSMAR) is designed and developed by the Shenzhen GTA Information Technology Limited (GTA IT Co. Ltd.). The CSMAR Database System encompasses data on the Chinese stock market and the financial statements of China's listed companies. There are several databases: Trading, Financial Statement, Trade and Quote, Mutual Fund, IPO, Event Dates and the like.

csmar.all
Entired CSMAR Database

Not Subscribed 
csmar.calendar
Calendar File

Not Subscribed 
csmar.capchg
Change in Share Outstanding File

Not Subscribed 
csmar.capital
Capital Distributions

Not Subscribed 
csmar.company
Company File

Not Subscribed 
csmar.dsf
Daily Stocks Price & Returns

Not Subscribed 
csmar.dsi
Daily Index File

Not Subscribed 
csmar.dsm
Daily Market Returns

Not Subscribed 
csmar.exchange
Exchange Rate File

Not Subscribed 
csmar.ipo
China Stock IPO - Company Profile

Not Subscribed 
csmar.ma
Merger, Acquisition and Asset Restructuring

Not Subscribed 
csmar.msf
Monthly Stock Price & Returns

Not Subscribed 
csmar.msm
Monthly Market Returns

Not Subscribed 
DOE - SEC Disclosure of Order Execution
SEC-mandated Disclosure of Order Execution Statistics

On November 15, 2000, the SEC adopted new rules aimed at improving public disclosure of order execution and routing practices. As a result of Rule 11Ac1-5, 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, including how market orders of various sizes are executed relative to the public quotes and information about effective spreads - the spreads actually paid by investors whose orders are routed to a particular market center. In addition, market centers must disclose the extent to which they provide executions at prices better than the public quotes to investors using limit orders.

doe.all
Disclosure of Order Execution Statistics

Subscribed 
Dow Jones
The Dow Jones Industrial Average is the best known and oldest reported U.S. stock index.

dj.all
Dow Jones Industrial, Transportation and Utility Averages

Subscribed 
Global Insight
Global Insight databases provide national and sectoral level information and market indices information.

ginsight.basicannual
Basic Economics -- Annual Time Series

Not Subscribed 
ginsight.basicmonthly
Basic Economics -- Monthly Time Series

Not Subscribed 
ginsight.basicquarterly
Basic Economics -- Quarterly Time Series

Not Subscribed 
ginsight.global
International -- International data series, Indices, IMF, OCDE +

Not Subscribed 
Eventus
Eventus Software to perform event studies.

evts.all

Eventus software

Subscribed 
FirstCall
The First Call Historical Database, or FCHD, is a history of First Call's Real Time Earnings Estimates. 

fc.all
First Call Historical Database

Not Subscribed 
Federal Deposit Insurance Corporation (FDIC) 
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 OTS Thrift Financial Report (TFR). These entities include commercial banks, savings banks, or savings and loans.

fdic.all
FDIC Call Report

Subscribed 
Fixed Income Securities Database (FISD) 
The Fixed Income Securities Database (FISD) for academia is considered the most comprehensive collection of publicly-offered U.S. Corporate bond data.

fisd.all
FISD Database

Not Subscribed 
Fama French Factors
Fama-French Research Portfolios and Factors. The Fama-French Portfolios are constructed from the intersections of two portfolios formed on size, as measured by market equity (ME), and three portfolios using the ratio of book equity to market equity (BE/ME) as a proxy for value. Returns from these portfolios are used to construct the Fama-French Factors.

ff.all
Fama-French portfolios and factors

Subscribed 
Federal Reserve Bank Reports
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.

frb.all
Foreign Exchange Rates, Interest Rates, and State Composite Indexes

Subscribed 
GOVPX
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.

govpx.repo
Repo Rates, Repo Index

Not Subscribed 
govpx.ticks1991
GovPX Treasury Benchmark Prices, Tick-by Tick 1991

Not Subscribed 
govpx.ticks1992
GovPX Treasury Benchmark Prices, Tick-by Tick 1992

Not Subscribed 
govpx.ticks1993
GovPX Treasury Benchmark Prices, Tick-by Tick 1993

Not Subscribed 
govpx.ticks1994
GovPX Treasury Benchmark Prices, Tick-by Tick 1994

Not Subscribed 
govpx.ticks1995
GovPX Treasury Benchmark Prices, Tick-by Tick 1995

Not Subscribed 
govpx.ticks1996
GovPX Treasury Benchmark Prices, Tick-by Tick 1996

Not Subscribed 
govpx.ticks1997
GovPX Treasury Benchmark Prices, Tick-by Tick 1997

Not Subscribed 
govpx.ticks1998
GovPX Treasury Benchmark Prices, Tick-by Tick 1998

Not Subscribed 
govpx.ticks1999
GovPX Treasury Benchmark Prices, Tick-by Tick 1999

Not Subscribed 
govpx.ticks2000
GovPX Treasury Benchmark Prices, Tick-by Tick 2000

Not Subscribed 
govpx.ticks2001
GovPX Treasury Benchmark Prices, Tick-by Tick 2001

Not Subscribed 
govpx.ticks2002
GovPX Treasury Benchmark Prices, Tick-by Tick 2002

Not Subscribed 
govpx.ticks2003
GovPX Treasury Benchmark Prices, Tick-by Tick 2003

Not Subscribed 
govpx.ticks2004
GovPX Treasury Benchmark Prices, Tick-by Tick 2004

Not Subscribed 
govpx.ticks2005
GovPX Treasury Benchmark Prices, Tick-by Tick 2005

Not Subscribed 
GSIOnline
GSI Online is an award-winning specialty provider of public-record business transaction information based on SEC filings. 

gsi.all
- M&A Database
- Registration & PRospectus Database

Not Subscribed 
I/B/E/S 

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

ibes.all
IBES Forecasts, Recommendations & Actuals-- Individual and Summary

Subscribed 
IRI 

Information Resources, Inc. (IRI) provides point-of-sale information from grocery and drug stores.

iri.all
IRI Marketing Fact Book

Not Subscribed 
IRRC
The Investor Responsibility Research Center (IRRC) provides independent research and data covering corporate governance, proxy voting and corporate responsibility issues.

irrc.directors
Directors Data

Not Subscribed 
irrc.governance
Corporate Takeover Defence and Governance Data

Not Subscribed 
ISSM
Intraday trades and quotes for NYSE/AMEX/NASTRAQ stocks for the period 1983 - 1992 (prior to TAQ data provided by NYSE).

issm.nasd1987
NASDAQ trades and quotes for 1987

Not Subscribed 
issm.nasd1988
NASDAQ trades and quotes for 1988

Not Subscribed 
issm.nasd1989
NASDAQ trades and quotes for 1989

Not Subscribed 
issm.nasd1990
NASDAQ trades and quotes for 1990

Not Subscribed 
issm.nasd1991
NASDAQ trades and quotes for 1991

Not Subscribed 
issm.nasd1992
NASDAQ trades and quotes for 1992

Not Subscribed 
issm.nyam1983
NYSE/AMEX trades and quotes for 1983

Subscribed 
issm.nyam1984
NYSE/AMEX trades and quotes for 1984

Subscribed 
issm.nyam1985
NYSE/AMEX trades and quotes for 1985

Subscribed 
issm.nyam1986
NYSE/AMEX trades and quotes for 1986

Subscribed 
issm.nyam1987
NYSE/AMEX trades and quotes for 1987

Subscribed 
issm.nyam1988
NYSE/AMEX trades and quotes for 1988

Subscribed 
issm.nyam1989
NYSE/AMEX trades and quotes for 1989

Subscribed 
issm.nyam1990
NYSE/AMEX trades and quotes for 1990

Not Subscribed 
issm.nyam1991
NYSE/AMEX trades and quotes for 1991

Not Subscribed 
issm.nyam1992
NYSE/AMEX trades and quotes for 1992

Not Subscribed 
KLD
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. As well, KLD provides social ratings for all companies in the DS400.

kld.all
KLD

Not Subscribed 
LSPD
The London Share Price Database (LSDP) provides share prices and company information dating back to 1955.

lspd.monthly
LSDP Monthly

Not Subscribed 
NASTRAQ
The North American Securities Tracking and Quantifying System (NASTRAQ) database provides intraday trades and quotes for all Nasdaq stocks.

nastraq.1999
NASDAQ Trades and Quotes 1999

Not Subscribed 
nastraq.2000
NASDAQ Trades and Quotes 2000

Not Subscribed 
nastraq.2001
NASDAQ Trades and Quotes 2001

Not Subscribed 
nastraq.2002
NASDAQ Trades and Quotes 2002

Not Subscribed 
nastraq.2003
NASDAQ Trades and Quotes 2003

Not Subscribed 
nastraq.2004
NASDAQ Trades and Quotes 2004

Not Subscribed 
OptionMetrics
OptionMetrics's IvyDB is a comprehensive source of historical price and implied volatility data for the US equity and index options markets. 

optionm.all
IvyDB by OptionMetrics

Not Subscribed 
PACAP
PACAP maintains information on listed companies from eight Pacific Basic country's stock exchanges including: security prices and returns, capital distributions, financial statements, market indices and returns, and economic statistics.

pacap.hongkong
Hong Kong

Not Subscribed 
pacap.indonesia
Indonesia

Not Subscribed 
pacap.japan
Japan

Not Subscribed 
pacap.korea
Korea

Not Subscribed 
pacap.malaysia
Malaysia

Not Subscribed 
pacap.singapore
Singapore

Not Subscribed 
pacap.taiwan
Taiwan

Not Subscribed 
pacap.thailand
Thailand

Not Subscribed 
Philadelphia Stock Exchange
The Philadelphia Stock Exchange's United Currency Options Market (UCOM) offers choice of expiration date, strike (exercise) price, premium payment and any combination of 10 currencies currently available for a total of 100 possible currency pairs.

phlx.all
Currency Options and Implied Volatility

Subscribed 
Penn World Tables
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, Ooctober, 2002.

pwt.all
The Penn World Tables Database

Subscribed 
TAQ 

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.

taq.1993
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 1993

Subscribed 
taq.1994
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 1994

Subscribed 
taq.1995
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 1995

Subscribed 
taq.1996
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 1996

Subscribed 
taq.1997
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 1997

Subscribed 
taq.1998
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 1998

Subscribed 
taq.1999
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 1999

Subscribed 
taq.2000
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 2000

Subscribed 
taq.2001
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 2001

Subscribed 
taq.2002
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 2002

Subscribed 
taq.2003
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 2003

Subscribed 
taq.2004
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 2004

Subscribed 
taq.2005
Intraday Trades & Quotes-- NYSE, AMEX, NMS, Small Caps 2005

Not Subscribed 
TFN
The Thomson Financial 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.

tfn.13f
Institutional Managers (13f) Holdings

Subscribed 
tfn.insiderdata
Insiders Filing Data 

Not Subscribed 
tfn.mutualfunds
Mutual Funds Holdings

Not Subscribed 
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