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. CRSP ( ) & COMPUSTAT ( )
WRDS
e \WRDS . Scalable High Performance Computing & Storage

. PC SAS / SAS Studio  SAS
. SAS SHARE MATLAB / Python /R

* WRDS WRDS

& Wharton

UNIVERSITY of PENNSYLVANIA

Wharton Research Data Services



WRDS

Financial Statements

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

Capital IQ Compustat North America Annual & Quarterly
250 TB Capital IQ Compustat Global Fundamentals-

WRDS CIK Linkina_Tables..
< Insiders "VWU‘JF'IIlnd_';Xhibits
s 1or VWU 6-K 1lems
rrs Mutual Funds
|5

Wharton Research Data Services

Stock Market Data

CRSP Stock Monthly & Daily

Capital IQ Compustat EMDB

Capital 1Q Compustat North American Prices
Lapnar lguors - et e e

Global Insinht Commndities.
Global Insight Market Indices
Call Reports
Bank Holding Company Reports

HFR
~1homson Relt
I nomson Keuv
Thomson Reut
WRDS MFLINF
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Compustat

130 92,000 / 113,343
97% 1950
CRSP
1926
ETF ETF
Option Metrics IvyDB US 1996

Factset Revere

BvD Orbis Bank Focus, Osiris
TAQ NYSE, AMEX, NMS SmallCap
Thomson Reuters 13f, Dealscan, IBES, Ownership
As of 11/28/2018 #Wharton
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WRDS Internet

—PC SAS, R,

]

MATLAB, Python

— SAS Studio, R Studio
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A Unmn | Wharon Bocaqrch. Nota,Sondseosusmmmmsssmee s

Sign In Welcome to WRDS!

and #Sign In @ Register Wharton Research Data Services (WRDS) is the award-winning research platform

jonprofit business intelligence tool for over 40,000+ corporate, academic, government and n
You must have an account to use WRDS. clients at over 400+ institutions in 30+ countries.

ross Please use the form below to request one. If  WRDS provides the user with one location to access over 250 terabytes of data ac

Statistics. you already have one and want to transfer it,  multiple disciplines including Accounting, Banking, Economics, Finance, ESG, and
click here.

1search Flexible data delivery options include a powerful web query method that reduces re

VRDS Institution Xian Jiaotong Liverpool Universi ~ time, the WRDS Cloud for executing research and strategy development, and the \

client server using PCSAS, Matlab, Python and R.

Institution not listed?

What.affiliation type-should | use?

i?ﬁﬁ’:’-!lm[t Plpmar  ran Nl L ey - WBNE nravidec gpepog 4m.S tol WL OPED bl\;,C‘FWT_b:-,mfg
business research databases. First.Mame. ... Eirst Name Global Insight OptlonMetrlcs and other important
el ling e MRS R P bl 5 - = = Sigeayitedictoamandanat e smsis
2 and the \Wharton Sehonl's QTIS - WRNS ie the global ..o - Last Name HINEwE Suita \(BDS.Quant Aloha. Platfprp
and Ieadership gold standard in data man
Email (assigned Email of the Wharton School.
by your
lease see the About section. institution) For additional information,
:ebook! ) Kl Connect with us on Fac
Department Department (optional)
Desired Desired Username
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pport 3 Ways to use WRDS SAS Dataset List Contact WRDS St
Contact Account Types R Data Update Calendar Vendor Support &
Library & Lab Afcess Python Vendor Manuals and Overviews
Knowledgebass Stata All Data Articles ©
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ted Intro t¢ Financial Statements Beta Visualization Accounting Getting Star
s in WRDS? Incomg Statement Market and Firm-Specific Risk Finance What Data i
Data Balange Sheet Portfolio-Risk Over Time Finding the
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SEC
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ADMINISTRATOR  VENDOR TOOLS  WRDS REP TOOLS  XIA'S ACCOUNT #  LOGOUT &

nglvting., _ ® Classroom.y . O Research.w. ¥ " Linl .Gt

L /T St w20 ~ Fodora) Geoonie. AT
oywrds Bank
Intraday Stock Indicators e Amerlpah Hospital . . . » P
Association » Financial Ratios
e AL T L - oyt et IIT et =
AT RE TR T N ety

» AuditAnalytics

» Peters and Taylor » FTSE/Russell
Total Q New Data on WRDS » Bank Regulatory
» GovPX
» PHLX . » Beta Suite by WRDS
Bureau van Dijk ORBIS Access $ GSIOnline
RN o PO o VO S _ j.'.‘fﬂfﬁ‘[‘.?ﬁ?.’:‘uﬂ“"‘” 70N hanke. Q0NN 0 1 O L i A ML
» Hedge Fund US and 12,700 Non-US).
Research (HFR) » Public » BoardEx
Data Coming Soon
» IBES » RavenPack News o » Bureau van Dijk
Analytics Toyo Keizai Access the most
» IHS Global Insight comprehensive earnings information » Calcbench
» RentBureau for all listed companies in Japan.
» IMS — SK&A e nnSchadilad far rolance mid Mo » CBOE Indexes

T Ropisk

» Infogroup » CHNTIRIS
» Research Quotient
» Clarivate Analytics
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SSH/SFTP

SSH/SFTP
:M:ytj:i: v TEE S%% 0 en
o Server: wrds- | —

cloud.Wharton.upenn.edu
o Username:

o Password:

https://wrds-
web.wharton.upenn.edu/wrds/support/Accessing%20and%20Manipulating%20the%20Data/ 002 @\/\fharton
Unix%20Access/ UNIVERSITY 0f PENNSYLVANIA
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https://wrds-web.wharton.upenn.edu/wrds/support/Accessing and Manipulating the Data/_002Unix Access/

PC SAS

SAS WRDS

1.
%let wrds = wrds.wharton.upenn.edu 4016;
options comamid = TCP remote = WRDS;
signon username = _prompt_;

2.
rsubmit;
{Program}
endrsubmit;

3.

signoff;

https://wrds-
web.wharton.upenn.edu/wrds/support/Accessing%20and%20Manipulating%20the%20Data/ 003PCSAS%20Connect/Using%20PC

%:20SAS%20CONNECTY%20--%20Secure%20Port%20Configuration.cfm @\/\fharton
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https://wrds-web.wharton.upenn.edu/wrds/support/Accessing and Manipulating the Data/_003PCSAS Connect/Using PC SAS CONNECT -- Secure Port Configuration.cfm

SAS Studio

PC-SAS WRDS

|
Server Files and Folders 53] Program 1 X ] \{

Tasks and Utilties

CODE__ 1Nz REfE 5 =
‘- Sy St s
; ;
“CHRB B & e
‘ 8d8 g
|t omest -

PC MAC Ipad

-
https://wrds- II ‘

cloud.wharton.upenn.edu/SASStudio/ | | o —
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R Python Stata Matlab

Search WRDS
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GETTING STARTED ROGRAMMING WITH WRDS USING DATA INFO
- XITDNI _3Woaue tnueaWRNS, ... _BAS B9 reeene Natapat liet, Contact WRNS Sunpart, . ... .. [T
S SR
Vendor Support & Gontact Account Types R Data Update Calendar
T Tha WERNQ (| ikran: 2 Lak Arnnnn S I = 1 e SRR et Mandar Maninle qed Dhoamicen
All Data Articles © Knowledgebase Stata
AlllGetting Started Articles © Accessing WRDS Remotely €
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Compustat: -

Get Current Assets, Assets for Apple and Microsoft after 2012 January
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Compustat: — SAS Studio

Get Current Assets, Assets for Apple and Microsoft after 2012 January

SAS® Studio @ e @ SAS Programmer e o Sign Out
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WRDS WRDS Analytics

WRDS Products

» Beta Suite by WRDS » Intraday Indicators by WRDS » WRDS Bond Returns
» Efficient Frontier by WRDS » Linking Suite by WRDS » WRDS SEC Analytics Suite
» Event Study by WRDS » Option Suite by WRDS

» Financial Ratine Siiite hy WRDS . e e » Warld Indiree hv WRNS
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= Search WRDS Q
7 , WHARTON RESEARCH
tUIT]' \‘ r(_ib DATA SERVICES
et Data v | A = C g 2 C & support ~
# Home ! Get Data /. Event Study by WRDS / ULS. Daily Event Study: Events fror Capital 10 [ RESET : FNAY . FFORM
Ewvent Study by WEDS Cluery Form
Event Study by WRDS U.8. Daily Event Study: Events from Capital I1Q
.5, Daily Event Study: #alert

Upload SRR GRS Requires subscription to CRSP daily stock file (annual, guarterly, or monthly update frequency), Capital 10 Key

Developments, and CRSP CCM

15, Daily Event Study. Events
from Capital 12 #Foocumentation

International Event Stuchy

(S e Step 1: Choose your date range.

P T

Lovle

Announce Dete: Announce Date

Dste range
2010-01-01 2012-12-31

t Stuchy Internationzal Even
pload Step 2: Please select type of event (Global Insight). U
#HFormstep2 WOLF owh events
t Study Evert: International Even
wEnts Corporate GUIdance - Lowered ;l (Global Insight): E
Corporate Guidance - Mew/Confirmed fram Capital 1Q

Corporate Guidance - Raised
nnrate Guidance - Unnsnal Fuants

—
Delistings
Deétivative/Other Instrument Offerings—-Seéller -l
i b HEW T L s e Tevaet

Step 3: Risk model:

N —
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Financial Ratios: Firm Level Financial Ratios: Industry Level
With.the, Einaneial Ratins: Firn'f, 122, Gl This tool enables you to access over 70

you can access over 70 pre-calculated pre-calculated financial ratios at industry
financial ratios for all U.S. compnanies §

&

Compustat/CRSP/IBES

o S FESEETCH « Use GICS Sectors or Far
» Monthly time series of financial French Industries Classifi

ation :
ratios per company
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Financial Ratios

(. (@) _
e ——— ® GIcs 10 ) Fama-French 10 (2]

GICS Sectors - Selected S&P 500 Securities Ratio:

2 »> Solvency <<
Total Debt/Equity

T overage
Interest-Coverage:Ratio.

dian): GICS 10 Industry Averages (Me

e Financials Information Technology ¥ Telecommunication Utilities Energy Materials Industrials Consumer Discretionary Consumer Staples Health Car
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WRDS WRDS Classroom

C LAS S ROO M TO O LS EA@IIOI[OM ALl TOPICS INVESTMENTS ~ ACGOUNTING  INTRODUCTION TOWRDS SEC  SYLLABI

P | T . d R P
acktociol artfolia Qotimization o seiihe e a™ITIS Trading Balance Sheet
Backtesting is the process of testing an Interactive Platform Simulator Students léarn the balance of ass
I investment strategy over prior time Students will learn important concepts Teach students the nuances of portfolio and liabilities/equity. On-screen o
periods by using historical data. The in diversification and portfolio management and the impact of includes such items as:
Backtester application is a simple optimization using a rich, interactive fluctuations on a large portfolio.
backtester developed to reinforce application. + Cash and Short-Term. %, sest
i academic investment concepts without + Manage a virtual portfolio of * Depreciation and Amortizatiot

the complexities and the costs of a « Visualize t fficient fro
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e e L A R R e T T Financial Statement for: BAIDU INC
Fiscal Years: 2014 to 2015 Numbers in millions USD
Ticker BIDU
BALANCE SHEET
2014 2015
ASSETS

537.549 Cash 2,232.654 1,
963.728 Short-Term Investments 7,128.751 8,
990.025 Receivables 701.661
606.264 Receivables - Trade 590.602
0.000 Income Tax Refund 0.000

209 704

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

&Wharton

UNIVERSITY of PENNSYLVANIA

a Services




#lealeamd e

Ratio: GICS Sectors - Selected S&P 500 Securities

n << == Valuatic
at 40 Book/Mark:
clically Adjusted P/E F 5 Shillars Cys
eld =] Dividend Yi
ayout Ratio a ) = =B _ Dividend P:
Value Multiple . @@ = 8= [=] Enterprise '
flow 30 o L5 = 2y Ec 5 Price/Cash
1, Excl El) = = EE =5 = 8 " P/E (Dilute:
d, Incl. El} ; = ] = EZ £ P/E (Dilute:
ating Eamings (Basic, = GE E E2 = Price/Oper:
ating Eamings (Dilutec = a g @ = Price/Operi
‘to Growth (PEG) rati 20 = = Trailing P/E
i i Price/Sales

ﬁ Price/Book

=
ility << = >=> Profitat
sturn on Average Con 10 After-tax R
=turn on Total Stockhc After-tax Ry
sturn on Invested Cap ~ After-tax Ru

»
0
Energy Materials Industrials Consumer Consumer Health Care Financials Information Telecommunication Utilities
Discretionary  Staples Technology Services
GICS 10 Industry Averages (Median):

! Utilities ¢! Energy ¥/ Materials ¥ Industrials ¥ Consumer Discretionary ¥/ Consumer Staples ¥/ Health Care ¥ Financials ¥/ Information Technology ¥/ Telecommunication ¢
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"\N}larton ot I s Portfolios ~ Trade ~ Positions History Sectors Rankings ~ Performance ~

UNIVERSITY 0f PENNSYLVANIA

Current Portfolio: Higher Trade Value Than Nick Foles Market: OPEN (closes in 4 hours 28 mins)

54,744,529.38 9.49 %

Portfolio Value Return since Inception

Avallable Cash: -985,470.42 (] View Details ©
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http://www.whartonwrds.com

Contact WRDS Support

Il Support £

Contact WRDS Support wrds-
support@wharton.upenn.edu
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http://www.whartonwrds.com/
http://wrds-web.wharton.upenn.edu/wrds/support/internal_support_request.cfm

WRDS

Erica

/ 18817669767
xiazhan@wharton.upenn.edu

St. Leonard’s Court Suite 300

3819 Chestnut Street

Philadelphia, PA 19104
http://whartonwrds.com
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