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Stock Market Data

CRSP Stock Monthly & Daily

Capital IQ Compustat EMDB

Capital IQ Compustat North American Prices
Capital IQ Compustat Global Prices

London Share Price Data (LSPD)

Financial Statements

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

Capital IQ Compustat North America Annual & Quarterly
Capital 1Q Compustat Global Fundamentals

Capital 1Q Compustat Segments

Capital IQ Compustat Point-in-Time Fundamental NYSE Euronext TAQ
CRSP CRSP Compustat Merged (CCM) OptionMetrics

Factset Market Factors & Indices

Earnings Forecast & Ratings

Fixed Income & Loan Data

Corporate Governance

Thomson Reuters IBES CRSP Treasuries Capital IQ Compustat Execucomp
S&P Ratings Express GOVPX Corporate Library
Zacks Mergent FISD and NAIC RiskMetrics
Thomson Reuters DealScan KLD
TRACE
Markit CDS
Ownership Data WRDS SEC Analytics Suite Other Databases
CRSP Mutual Funds WRDS SEC Filing Global Insight Economics
HFR WRDS CIK Linking Tables Global Insight Commaodities

Thomson Reuters Insiders
Thomson Reuters 13F
Thomson Reuters Mutual Funds
WRDS MFLINKS

WRDS Filing Exhibits
WRDS 8-K Items

Global Insight Market Indices
Call Reports
Bank Holding Company Reports

BEZHIESIHE) Browse Data by Concept
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A PitchBook. Pitchbook Private Equity Data

@ prGQiﬂ Preqin Private Equity and Venture Capital Data

S&P Global

Market Intelligence ~ TTUCOSLESG
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https://wrds-www.wharton.upenn.edu/
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& Wharton wrds s

|8 Analytics £ Data 1 Classroo m @ Aboutv @M Videos % Demo

wrds

The Global Standard for
Business Research \ - . Enabling impactful scholarly research

OEBEHV

38 525 75,000

Countries Subscribing Institutions WRDS Users
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WR DSI)-I\ /%;;Eﬂﬂ- Register for WRDS

Username

Username Please choose a username

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

Password

Password Please choose a password

« Your password must contain at least 12 characters

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

» Your password can't be entirely numeric.

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

Password confirmation

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

First name

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

o C I aSS Email address
B85 aufe.edu.cn HRFE

Subscriber

13 Anhui University of Finance and Economics -

User type

The account type of this user.

Expiration date
2023-09-11

Department

Department

Captcha

™

IRAZHIEEEHAWRDSE e oo

fiﬁﬁ*th}”\t{% EE iE%E 1 #E By submitting this form, you accept the Terms of Use .
E?tbjﬁﬂ}% m 514:%%” ) mmmm— gl Register for WRDS 12


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

WRDSY E-FA\IE (2FA)

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

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

WRDS launches Two-Factor Authentication (2FA)

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

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

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

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

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

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

Posted February 28th, 2023 Don't show this again @
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lml Get Data~ | Analytics & Classroom~ @M Videos O Research @ Support Igljj %\E

Subscriptions </> Coding Tool Kit (+)
- . WRDS News
» 2iQ a » Fama-French Portfoli... & » Option Suite by WRDS 2]
» American Hospital As. .. o » Federal Judicial Center » OptionMetrics a 16 Vienna pnlver3|ty Of_
Economics and Business
» Audit Analytics B  rederalReserveBan... B » OTC Markets 1] =zl named winner of ...
February 16th, 2023
» B Impact Assessment 2] » Financial Ratios Suite... 4] » PACAP: Pacific-Basin... 38 )
2022 Year In Review
21
» Bank Regulatory B  FrseRussel e . Pastor-Stambaugh an... (3] December 21st, 2022
DEC
» Beta Suteby WRDS B » GovPX B . Penn World Tables (2]
» Blockholders (1] » Healthbase 13} » Peters and Taylor Tot... (1] Events
» BoardEx 68} » Hedge Fund Researc... 18] » Philadelphia Stock EXx... 2] 02 AACSB Middle East and
» Bond Returns by WRDS @ » Historical SPDJI B  PitchBook [ 114) AR North Africa Conference
» Bureau van Dijk 42} » IBES [ 113] » Preqin 1] v Midwest Finance
Association
Analytics by WRDS

New Data

. NEW Estimize
Institutional-Grade
LN Earnings Estimates Data
May 17th, 2022 14

SEC Analytics Suite U.S. Daily Event Study Intraday Indicators
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Bank Regulatory Database
Blockholders

CBOE Indexes

DMEF

Dow Jones

Fama-French Portfolios and Factors
FDIC Database Files

Federal Reserve Bank Reports

IRl Marketing Factbook

Penn World Tables

Philadelphia Stock Exchange

SEC Disclosure of Order Execution
TRACE

MSRB

OTC Markets

Federal Judicial Center
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S&P Compustat & Capital 1IQ (IFEEAER)

o ZLEMNVSHIEE, KEATINEERUSIKRER. SIEEEE130MEZR, #id104,0000
EHARMATE]; #i3130,000MMEE, JIFREBIT99%MIMIE, WEBEHREIHAZE] 19505,

o FE: Compustat North America & Global, Bank, Segments
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® Support »
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' Subscriptions

n k > Fe 4 < =
an Hospita wetal dugicial Center
WRDS 2
—n » AuditA { ‘
AIYUCs » F » PACAP
A Ralios Suite
Ba SERu Peters
(
D )
ela Suite i
PHLY the Impact of
B . » GSIO: € -
F
5 B3 - {ealthbas
» ProPut
He Research '
+  Events

SEC Analytics Suite U.S. Daily Event Study Intraday Indicators
Investigate abnormal stock Stock specific daily and intraday 5

Researchers will gain an overview of
WRDS' powerful SEC research retums/volumes around event dates min, 15.min.and 30,000 Indicators,
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Last login: 54 L TUIdai — ssh — g4,3;

T Nov 1 cc,
Van163:~ ryidajs sop ?Y12.55.az on ttysopp
Password:

Password:
Last login: Sat Nov 19 22:509;

rUai@drds.uharton. upenn. edy

18 2011 from sentinel.wharto

The WRDS Unix server will pe undergoing maintenance from
7:%&:!{\ = 10:00am EST on Tuesday, November 23, We will be
pat;hmg the system to provide the most up-to-date computing
environment for your res

r . earch Programming needs. The WRDS
website will not be affected by the maintenance.

Users will not be able to access WRDS through UNIX or PC SAS
Connect while the maintenance is in progress. Jobs and user
sessions that are active when it begins will be interrupted
and they will have to be restarted and run again when the
system is back online.

We understand how important access to data through thg WRDS
system is to your research and we appreciate your patience
during this time. If you have any questions or concerns,
please contact the WRDS support team at
wrds-support@harton.upenn.edu.

MR EE R R

LR R A PR R B N R N 2

tcsh: using dumb terminal settings.
wrds(~)%
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SSH/SFTP

. {FERISSH/SFTPEYR s

o Server: wrds-cloud.Wharton.upenn.edu

o Username: (NIUEFEHEFS

o Password: {XTaE =S ey S ey

Vlmelax %
=L :
t:;" See Te  Mogfed | MR d@ e e x Iwidsin]comp/sasdata
e = = | R
A ang Eica SysemF... 020282018 10 QM
[ J NeBC SptemF... (0802123, O centis I — 5% Type  Mogneq Attrbut
JEi = = S I —
lework SyemF.. £ cisdm ke Folder OLL...  dewagarx
“ortrol Pzne 2“’" Fe Qdm dkba Folder : 3. diwr-rx
lecytleBin ystemF. 88« > F YIRS, drwar-xr-x
~ cotrel Panel SystemF.. ;SW dna F:Idev 034:/25139,:»1“_ AR
v & 4 obe Anta ¢ St b 4.0 cument e OVIYI812022 g
O D I N oriClent ’7392 Shertet  Go721/2918 03100, -9 ssdata d_seghist Folder 31y 3 ar-x
n icogl Chiome 38 oot )ppggence 0 auditfees emdbd Folder 0 - divar-xr-x
T 5% Otank emdbm Folder s o dun.arx
SNS«\:QWI(EW 231 Shor 01t 0 d bank execcomp Folder 06/ 3 drwr-xr-x
LY . : 934 (24 globa filings Folder f—
i e, 61801553, Qdn gics Folder [ o—
O 7JN lL > 1 s,u‘x & 14 2181073 O dna curreny global Folder drwazar-y
5 Fle folder Sz < d seghigt marginaitay Folder B8 101 drwar-xy-x
5 R 152008 11364 O emdbg na Folder Woya01s 01; . diwzar
= 2 i Q emdom nem Folder  groo o S dagegr
\ Fiefolder o) 2.. (0 erece, nam_curreny Folder
= A== I I ; QU1p g3 ) execcomp
[ ] 3 2 =12 -IlL gHyl £$ |\ Bramg ‘,_‘Z" U filings ::
4 BN g O gics
-L = 22 N N 2y kB _tL ‘ : R e Qgobu s
Qe == : Qm pshor
_Inaargmah sprat
B v
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‘ MATLAR  STATa
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AR ELEBEAEISupport = Programming

A Home / Support / Programming

Programming

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

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

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

» Python: From the Web (JupyterHub)

22


https://wrds-www.wharton.upenn.edu/pages/support/programming-wrds/

SAS Studio

o FLEMSLLEEPC-SASEELASCIIWRDSH B MR EFIRITHFIE =R
- TREEK: (HUBREEIIEENIS2EaNIRE (PC. MAC, Ipad)

Sign In to SAS®

MG EANFTFFSAS Studio
I ANWRDSHPZ TS

(] Remembker my user ID

THE
gsas |
A TOKNOW.

23


https://wrds-cloud.wharton.upenn.edu/SASStudio/index?locale=en_US
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1. WRDS Analytics

2. WRDS Classroom
3.

4. WRDS Research

WRDS Videos



WRDS Analytics - WRDSTtT LE

WRDS PIT LESEREIER ﬁﬁﬂ%)\:“‘b@é’%ﬂﬁﬁz— ERVEURRII U, MR CIESRIIER
RN ERSE, FOEEMEE, LB HIRE.

ZWh W
WHARTON RESEARCH earch WRDS Q
UNIVERSITY %EEQR rdS DATA SERVICES

Ll Get Data ~ |#a Analytics v 7 Classroom~v @M Videos [l Researchv @ Support

 Event Studies

B ANALTIOS

by wrds BagotW * Intra-day Indicators

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

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

 Beta Suite

22 Grid View £= List View oy
« SEC Filings

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

« Linking Suite

e And etc...

U.S. Daily Event Study SEC Filings Search Intraday Indicators Financial Ratios: Firm
Level
Investigate abnormal stock returns/volumes Use this powerful research platform to Stock specific daily and intraday (5 min, 15
around gvenl dates by up\oad!hg yourv own search the contents of trle mos? commonly min and 30 min) indicators created from the With the Financial Ratios: Firm Level tool
events” file, or analyzing reaction to firm- used SEC filings—over 3.4 million reports— TAQ intraday dataset
you can access over 70 pre-calculated
specific events from Capital IQ’s Key filed by more than 94 thousand companies. ¢
financial ratios for all U.S. companies
Development database » Stock specific daily and intraday (5 min. Lo
« Easy-to-use web queries 15 min and 30 min) indicators across eight difierent categories
e i 25


https://wrds-www.wharton.upenn.edu/pages/analytics/

WRDS Classroom — WRDSIE&

WRDSHIRE TER L JAERE ENASRMIEESRIBImiH i E TERE.

Wh’ Search WRDS Q
gy yyharton wrds st

DATA SERVICES
lml Get Datav  |#a Analyticsv 7 Classroom~  @MVideos [ Researchv @ Support

Introduction to WRDS

%CaSSFOombyTg%i FEATURED TOOLS: « Introduction to

Financial Statements

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

« Time Value of Money

Monte Carlo Simulation for
Option'Pricing. =

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

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

e SAS Studio

e And etc...

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

26
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https://wrds-www.wharton.upenn.edu/pages/classroom/

WRDS Videos — WRDS{EZlin=>]

Search WRDS Q

& Videos ® Support

Whar on WI'dS WHARTON RESEARCH

VERSITY 0f PENY DATA SERVICES
il Get Data »

vicos

Now, more than ever, access fo data, analytics, research
and technology:is crifical to your. mission. From

the classroom, boardroom, or. home, for. 25+ years
WRDS has supported users with targeted solutions that

|#a Analytics v 7 Classroom - [1Research v

<ATURED TOOLS:

CRSP Basics

©' \Video

SAS Studio - Part 1

©' Video

underpin research, reinforce learning, and enable discovery.

22 Grid View List View

All Topics ‘ormation Professionals Ins

©' \ideo

SAS Studio - Part 1

©' Video ©' \Video

Research Data Overview of Introduction to Compustat
WRDS | Part 1

©' Video

Rep Usage Reports

This is WRDS' introduction to accessing
data through SAS/Studio. This tutorial is
intended for first time users or experienced
users looking to refresh their knowledge of
how to access and explore data in
SAS/Studio.

% Wharton

An overview of the WRDS representative's
usage reports in the Wharton Research
Data Services system. This report is only
available to WRDS Reps.

This overview organizes the databases
available in WRDS into five main
categories:

« Pricing data
¢ Fundamental data
« Earnings and estimates data

View the scope of data, extensive use-
cases and breadth support documentation
for Compustat on WRDS.

27
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WRDS Research — WRDS#HLf

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

B Wharton yrds s

DATA SERVICES

NIVERSITY of PENNSYLVANIA

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

#& Home / WRDS Research

WRDS Research

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

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

Highlighted Research

- -
L1

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

construct size and value factors

More — More —

Ways to Research

» Linking Databases » Research Data Overview » Sample Programs
A summary of all the resources at WRDS that help Introductions to databases written by WRDS. Short programs in multiple languages that
link a company or person in one database with the Overviews complement vendor manuals by illustrate common tasks for each database.
same company or person in another database. discussing WRDS-specific aspects and research
concerns. 28
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https://wrds-www.wharton.upenn.edu/pages/wrds-research/

WRDS>ZFF

o ETFE:

o Video by WRDS » Bilibili: WhartonWRDS

o Data Overviews

o Research Applications

o Sample Programs

o Data Update Calendar

o FAQs

29


https://wrds-www.wharton.upenn.edu/pages/dart-pathways/
https://wrds-www.wharton.upenn.edu/pages/dart-pathways/
https://wrds-www.wharton.upenn.edu/pages/support/applications/
https://wrds-www.wharton.upenn.edu/pages/support/sample-programs/
https://wrds-web.wharton.upenn.edu/wrds/support/update_calendar.cfm?
https://wrds-www.wharton.upenn.edu/pages/support/support-articles/

WRDSX 5

b |

o BEXZWRDS: &iXHBEFZE wrds-support@wharton.upenn.edu 818

14 Contact WRDS Supporti2aZ[ajiR,

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

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

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

# Home

Subscriptions </> Coding Tool Kit (+)

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

0 cactarn Einanca
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EXZWRDS

WRDS™#F: wrds-support@wharton.upenn.edu

5KES Erica

TAXEFHREIR R

FEIE/(S: 18817669767

MR xiazhan@wharton.upenn.edu

WRDSZETR: wrds-www.wharton.upenn.edu
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