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CHAPTER 1: INTRODUCTION

CRSPSift, CRSP’s Securities Information Filtering Tool, lets you extract data from your Stock & Index, CRSP/Compustat
Merged, US Treasury, and Mutual Fund databases. In addition to an updated interface, CRSPSift offers many features
designed to make accessing CRSP databases easier. Some of these features include:

¢ Data Environments: Create a data environment for each set of data you use. To use a different data set, simply select its
environment from a menu and rerun your query.

e Multiple Queries: Edit and run up to ten queries simultaneously.

¢ Direct Edit: Type or paste an existing request file from a command-line utility into a window and then save it as a
CRSPSift query. CRSPSift automatically updates its graphical interface to reflect your query options.

e Company Selection: A company lookup utility. Search and sort results by Company Name, PERMNO, ticker symbol, or
other identifier.

¢ Filtering Options: A point-and-click interface to simplify filtering query results by exchange, share type, NASDAQ Market
Tiers, portfolio assignments, SIC Code, or group membership.

CRSPSIFT UTILITIES

TsQuery is a tool for extracting time-series data — based in fixed and relative ranges — for the CRSP security universe, CRSP
Indexes, and CRSP/Compustat linked companies (for Compustat subscribers).

StkQuery is an access tool for CRSP security data. Use it to extract event histories for name and identifier changes,
distributions, delisting. It can also perform time-series extractions.

IndQuery is an access tool for CRSP Indexes included in the CRSP US Stock or Stock & Index Databases.

CCMQuery enables you to access all Compustat data from the CRSP/Compustat Merged Database link history data by using
Compustat's GVKEY and IID identifiers.

TrsQuery is a tool for accessing CRSP Daily and Monthly US Treasury Databases.

MutQuery provides access to the CRSP Mutual Funds database containing fund and holdings data items.

CRSPSIFT MINIMUM SYSTEM REQUIREMENTS FOR THE PROFESSIONAL EDITION

e Microsoft Windows 10
e Display resolution of 1024 x 768 or higher

Note: CRSP recommends using CRSPSift Professional with a local system account, for databases installed locally.
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CHAPTER 2: INSTALLATION AND SETUP

This chapter shows you how to install the CRSPSift software on your computer and describes the configuration options
available when you launch it for the first time.

INSTALLING CRSPSIFT

CRSPSift is available for download through CRSP’s IPSwitch MovelT account at https://crsp.moveitcloud.com.
1. Login and go to cloud folder: /Utility_Uploads/CRSPSift_Professional
2. This file is available: CRSP_Sift_Professional_Ver*.zip

3. File is downloaded from cloud to local machine
4. File is unzipped on local machine

5. Run setup.exe to install SIFT:
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INSTALL PREREQUISITES

A list, with the status of the prerequisites, will be displayed at the beginning of the installation. If any prerequisites are
missing, a pop-up screen will appear with the necessary links.

Welcome Screen
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License Agreement

User Information

Required information:
= User Name
= Organization
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Installation Destination Folder

Ready to Install Screen
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LAUNCHING CRSPSIFT FOR THE FIRST TIME

The install creates a shortcut to the CRSPSift application on your Desktop. Double-click the shortcut icon to launch
CRSPSift. Before you can use CRSPSift you must tell it the location of your installed CRSP databases. The first time you
run the application you are presented with the Environment Startup Scanner.

Using this tool you create what are known as data environments. A data environment is a collection of one or more
compatible database products.

FINDING ENVIRONMENTS

Upon launch, the Environment Startup Scanner automatically searches the default CRSP database installation directory (C:\
crspdata). It builds and displays environments for the most recent databases found.

Mew Environments Found

Load Default | Environment Marme
| Mo FIZ200905_CMZ200910

™ Mo FISZO0E12_CM3200907 _TRSZ00812

If your CRSP databases are installed in a directory other than the default, click the disclosure triangle next to Scan Folder
Hint Paths under Scan Options.

A folder hint path serves as a guide telling the Environment Scanner where to look for CRSP databases. The default
locations are already listed. To add your own, click the Add button and navigate to the directory where your CRSP
databases are installed. Then click the Start Scan button to scan again with the new directory included.

The Environments screen is where you can manage the environments detected by CRSPSift on its initial launch. To manage
your environments, select Options... from the Tools menu to open the CRSPSift Options window. Then click Environments
in the list of options categories on the left.

A list of all your saved environments appears in the main area of the screen.

CRSPSIFT 4.3.21 USER GUIDE | CHAPTER 2: INSTALLATION AND SETUP PAGE 10



Micknams Description Default

CRSP 1925 U5 Stock & Indices 200908

CRSP CCM, Xpressfeed Input 200910

CRSP 1925 US Stock & Indices Sample 200812

m FIS200512_CMS200907_TR3200312 CRSP CCM Sample Database 200907 Mo
CRSP US Treasuries Sample 200812

(o  Frzeoosne_cvzzonein s

And at the bottom of the screen are controls for managing them. You can edit or delete existing environments, as well as
create new ones.

ADDING A NEW ENVIRONMENT

To add a new environment, click the Load Environment button. Provide the environment with a name, and check the Set as
Default box if you want this to the default environment for new queries. All Stock Databases and CRSP/Compustat Merged
Databases, for Compustat subscribers, are detected by CRSPSift and will appear in the lists below.

When you select a Stock Database, The Select CRSP/Compustat table below displays Compustat databases compatible with
it, if any are installed. Select a database from the list if you wish to include CRSP/Compustat data in your environment.
Finally, click the Browse button to select a working directory where input and output files for this environment will be
directed. Click the Save button to save the new environment.

Only the environments that reflect the newest data cuts will automatically be displayed. Additional combinations can be
created.

EDITING AN EXISTING ENVIRONMENT

You can also edit an existing environment to change its name and working directory, add or remove Compustat data, or
modify the environment’s combination of daily and monthly stock databases.

To modify an environment, select it in the environments list and then click the Edit Environment button. The procedure for
editing an environment is the same as that for creating a new one. Refer to the discussion above for instructions.

ENVIRONMENT DETAILS

The Environment Details area displays the properties of the environment currently selected in the New Environments
Found list. Some of these properties may be changed, including an environment’s name, its default status, and the working
directory where query output files are saved.

To make an environment the default for new queries, first select its row in the list. Next, in the Environment Details area,
click the False value next to the Default option. Select True to make this environment the default for new queries.

Environment Details
E Env¥ironment Details

CompustatDE CMZ_Z00910

Defaulk False j
Mame FIZZ00908 _CMZ2Z2009]
Skockset FIZ_200205

SupportedProdu {Colleckion)
TreasuryDE
WorkingDirector C24CRSPSIFt
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Likewise for the Name and Working Directory properties. Click the value next to the property name and change it to the
desired setting.

Note: CRSP provides default environment names that we believe to be intuitive. We encourage you to edit names so that
they are meaningful to you for your purposes.
LOADING ENVIRONMENTS

Once installed databases have been scanned and combined into environments, and each environment’s properties are set
appropriately, you can select which environments you wish to load into CRSPSift.

For each environment you wish to load, click the checkbox in the Load column to the left of its name.

Click the Add button to load the selected environments. When the progress message below the environments list displays
“Finished uploading,” click the Close button to close the Startup Environment Scanner window. The CRSPSift Welcome
screen appears, and you are now ready to begin using CRSPSift query tools.
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CHAPTER 3: TSQUERY: TIME SERIES ACCESS

TsQuery is designed to generate output from a combination of database frequencies, and varying types of data into different
formats and layouts that serve a range of purposes.

Click the New Query button on the CRSPSift toolbar. Select the Data Environment you wish to use and highlight the
TsQuery icon. Optionally give your query a name in the Query Name field, and then click the OK button. You may now fill
out the screens required to define your query: entities, data items, date information, and report layout.

ENTITIES

In the Entities screen, you select which securities, indexes, or portfolios your query will use. To add an entity, select an entity
type from the drop-down menu and click the New button.

e List, the default, is meant for entering a single security, or a small number of securities, manually.
o List All calls the full universe of securities in the database selected.

e List File accesses securities specified in a user-created input file.

¢ Portfolio All allows the user to create an equal- or value-weighted portfolio from the full universe.
¢ Portfolio File accepts a user-created input file of securities in a portfolio.

LIST

Once the Entity Type Selection is made, a series of options become available. Under List, a
menu of identifier keys is available from the drop down menu. Next, identify the issue/issues
of interest. If you know the identifier, you may type it in, or you may click on Find... to do a
search.

Use the search form to locate a particular company in the
CRSP database. Companies matching your search criteria
appear in a table, initially sorted by PERMNO. If your search
yields many matches, click the column labels to resort the
table in the order most useful to you.

When you have found the company/companies you want,
click its row in the table, and then click the Select button. To
select more than one company, hold down the Ctrl key while
making selections.
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The PERMNO of that company will appear in the identifier field.

DATE OPTIONS

There are two options on the Entities screen for restricting query output by date: Date Range and Event Date. The Date
Options allow you to target date ranges or single dates specific to an entity.

Date Options selected on the Entities screen are further tied to the Date Range option on the Date tab. If Date Range
is selected on the Entities tab, a Fixed Date Range must be specified on the Date tab. Likewise, an Event Date must be
paired with a Relative Date Range on the Date tab.

Date Range

If given, a Date Range must include both beginning and ending dates. Dates may be in YYYYMMDD, YYYYMM, or YYYY
format. For formats that do not specify months or days, the beginning date in the range will start with the first period within
the specified range. The ending date will be the last period in the range.

For example, the output of a query with Entity Date Range 200605 - 200703 would include daily data from May 1, 2006
through March 31, 2007, or monthly data from May 31, 2006 through March 31, 2007.

The valid query output is the union of the security’s trading history, the Date Range specified on the Entities tab, and the
Fixed Date Range given on the Date tab. The Entity Date Range must fall within the Fixed Date Range. Note that the
Entity Date Range must also exceed the frequency duration of the calendar selected for your output. For example, if your
calendar is set to report annually, the Date Range must span more than 12 months.

Event Date

The Entity Event Date specifies a single date in YYYYMMDD. An Entity Event Date must be paired with a Relative Date Range
on the Date tab. The Relative Date Range controls the number of calendar periods before and after the Event Date to report in
output. Event Date does not work with indexes or portfolios.

For example, suppose you enter an Entity Event Date of 19991231. Next, in the Date tab, you select the Daily calendar
and give a Relative Date Range of 2 days before and 2 days after the Entity Event Date. The query output will include data
for trading days 19911229 through 19920104, including the event date.

For more information about calendars, Fixed Date Ranges, and Relative Date Ranges, refer to the section on the Date tab
below.
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ENTITY FILTERS

Several entity filters are available in TsQuery, allowing you to refine your selection of securities by such criteria as stock
exchange, share type, and SIC code. These options are available for list and portfolio entity types but will not work with
indexes.

Exchange

The Exchange Filter allows you to filter the trading history of issues on the basis of stock exchange. This option is available
only when using the List and Portfolio Entity Types.

Share Type

The Share Type Filter allows you to restrict the output on the basis of share type for individual securities. The selection is
based on the CRSP Share Type Code variable.

Select at least one item from both Group A and Group B. Hold the
Control button while clicking to select multiple items from a group.

NASDAQ Market Tiers

When the NMSIND option is used, only NASDAQ issue ranges are restricted. The filter has no effect on data from issues
trading on other exchanges.

SIC
SIC issue range restriction is applicable to List and Portfolio Entity Types. Each number represents a single SIC Code. You
can filter the data to output a range of SIC values or an individual SIC value.
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For example, 1000-2000,3725 would extract all securities with SIC Codes between 1000 and 2000, and all with and SIC
code of 3725.

Portfolio Assighnment

Portfolio Assignments are only available for use with a Stock and Index Database. A Stock and Index Database subscriber
has access to nine sets of daily and eight sets of monthly portfolios. Each entity in the CRSP universe may be a member
of a number of CRSP portfolios, which are based on combinations of market capitalization and exchange membership or
group membership.

The Port Assign Filter allows you to restrict your query to a subset of the CRSP universe, composed of your choice of
portfolio sets and the portfolios within them.

To filter by portfolio assighment, select a Database Type, Daily or Monthly, and then select a portfolio set from the list of
portfolio sets. Next enter a list or range of portfolios from the set. For example, to choose portfolios 1, 3, 4, 5, and 10,
enter “1,3-5,10" in the Portfolio List field. Refer to Chapter 4 of the Stock and Index Data Description Guide for a list of
all portfolios and sets of portfolios

Note: Be sure to match the database type of the items you select on the Data Items tab to the database type of the
portfolio you filter by here. For example, if you filter by portfolios in the Monthly NYSE Cap Assignment, select items only
from the Monthly Stock & Index group on the Data Items tab.

Groups

Currently the only group defined is the S&P 500 Constituents. Selecting this filter limits output to those issues listed
in the S&P 500 during the time period covered by the query. Use of Groups is limited to Stock and Index Database
subscribers.
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Filter Tuning

Each entity filter can be further refined by selecting one of three tuning flags. The flags are:

e Keep what is valid - Keep only the trading history of an issue
where the selected filter applies.

¢ Keep none if ever invalid - Discard all data on an issue if the
selected filter fails to match at any point in the time period of the
query.

e Keep all if ever valid - If the selected filter matches an issue at
any point during the time period of the query, all data on that issue is
kept.

THE ENTITY HOPPER

After setting appropriate options, click the Add button to add this entity to the hopper in the lower area of the screen.

Clicking an entity’s row in the hopper displays the options and values you have set for it.

Using this method, add as many entities as your query requires. If you wish to change the order in which entities appear in
the hopper, click on a row and use the arrow buttons to move it up or down.

To go back and edit an entity click its row in the hopper, and then click the Edit button.

When you have finished editing the entity, click the Save button to save your changes. To delete an entity from the hopper,
select its row and click the Remove button. The Remove All button deletes all entities that you have added.
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DATA ITEMS

In the Data Items screen you can select the CRSP data items relevant to your query. Please see “Ts_Query Data Items” on
page 29 for a detailed list of item names and their descriptions.

SEARCHING AND NAVIGATING DATA ITEMS

Data items are grouped in the Navigate tab according to the database to which they belong: Daily
Stock, Monthly Stock, Compustat (available to CCM Database subscribers), and Favorites. Click the
plus sign next to a database to open a categorized list of data items. When you select a category, a
list of the data items from that category populates the Search Results area in the central area of the
screen.

In addition to navigating items by category, you can search the available data items. To find items
this way, click the Search tab.

Search is limited to the database selected in the Search By menu. Additional criteria can be
supplied as well, such as whether results must be an exact match for the search term, begin or end
with the term, or simply contain the term.

Both mnemonic codes and full item names are searched and returned for each item. Click the column names—Item ID,
Variant, Data Item Name, or Header—to change the order in which items are sorted.

CRSPSIFT 4.3.21 USER GUIDE | CHAPTER 3: TSQUERY: TIME SERIES ACCESS PAGE 18



DATA ITEM PROPERTIES

Further details about an individual item are available on the far right of the screen.

Data Item Settings

Data Item Description

After selecting a data item, if you want to keep its default settings, click the Add button to add that item to the hopper
below. Otherwise, click the value of a setting you wish to change, modify the settings, and then click Add. Values that

appear in bold type are editable. Changing default settings affects the item report formatting.

Data Length

CRSP recommends keeping the Data Length field consistent with the Fixed Width so that the item is not truncated.
Data Length is based on the values in the underlying data items.

Data Type

CRSP recommends that Data Type not be edited. What appears in the field is what CRSP has identified to be
appropriate for the underlying data item.

Fixed Width

The allotted number of characters that an item will be given in the output file. Fixed Width must be greater than or
equal to the Data Length for the requested item. Note that expanding Fixed Width does not increase a data item'’s
numeric precision.

Header

If column headers are used, more descriptive names may replace the default itemids.

Item Lag

Used to either lead or lag a data item. A positive number of periods will lag the data by the number of periods
designated in the output calendar, while a negative number will lead the data item. For example, given a December
2006 date in an output file, prices requested with a two month lag will return the October 2006 values, and prices
requested with a two month lead will return prices for February 2007.
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PAGE 19



INDNO/SUBNO

Data items related to an index or portfolio require more specific information before they can be added to the item
hopper - a particular INDNO value for an index, or a particular SUBNO value for a portfolio. When these items are
selected, red text instructing you how to refine your selection appears above the Data Item Settings area.

Click on the INDNO or SUBNO to open the list of available indexes or portfolios to which the item may be related.

Thiz item requires a more precise
INDNO value. Click on the INDNC

icell for more details.
B Dataltem
INDMO 0

B Data Type
DataLength 4
DataTvpe f
Fixedwidth 11.6

B Settings
Alignment  Right Align
Header Indaret
lternLag 1}

Repeat this process until all the data items of interest to you appear in the hopper at the bottom of the screen. As in the
Entities screen, use the arrow buttons to the right of the hopper to change the order in which data items appear.

To remove a single item, select its row and click the single document button. To remove all items from the hopper, click the
multiple document button.

Edit. Click this to edit an item’s attributes.
Remove the selected item from your query.

Remove all items from the Query ltems list.

Click the OK button to confirm the addition of the selected items to your query. Click cancel to exit the StkQuery Data
I[tems window without making any changes.

To modify the settings for a data item in the hopper, select its row and click the Edit button. Change the data item settings
to your liking, and then click the Save Changes button. When you change an item'’s settings from the default, its entry in
the hopper displays a Yes in the “Customized?” column. To cancel changes, click the Cancel button.
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GLOBAL ITEM OPTIONS

When selecting Compustat data items using the new CCM databases, several global option settings are available. The
default currency conversion option is to report data items in the currency in which they are reported. By clicking on the
drop down menu, you may change this option to convert all items to US Dollars.

B GlobalOptions |
Currency Repored :
DataCodes |USD
Foothotes

Currency

The currency used in the cuput
for certain data iterms

You can also choose to include footnotes and/or data codes for the Compustat items in your query that have them. The
Footnote and Data Code items can also be extracted automatically for all items that have them by choosing Yes for the

settings. This can also be done manually by selecting the individual data codes or footnotes for select data items in the
Data Item Settings.

NOTE: Global options must be selected before choosing data items in order for them to be applied.

H Global Options
Currency Reported
DataCode: Yes
Foothotes  |Yes

FootMotes

Uzed to globally turn onfoff Foot
Motes for the related data items

It is important to note that the Global Item Options apply only to Compustat data accessed from the CRSP/Compustat
Merged Database.
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KEYSETS

Keysets are CRSP-created groups of Compustat secondary keys that are used to further define Compustat data items.

CRSP has identified a default keyset for each data item. Sift allows you to override the default keysets, or select multiple
keysets in Sift.

On the Data Items screen, clicking on the Keyset box opens a table of all existing keysets for the items with statistics about
each. The default keyset is highlighted upon opening the box and is typically STD, or Standard. The Keyset number is

provided, the number of GVKEYs, the number of data points, the date range populated by the data, and a description of the
Keyset.

Choose different or additional keysets and click the Select button to close the window.
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DATE

The Date screen allows you to control what dates will be used in the output for the data items selected for each entity.

CALENDAR OPTIONS

You can define your own set of dates for a query, or you can select one of several predefined calendars. To use a predefined
calendar, click the “Calendar Name” radio button and select a calendar—Daily, Weekly, Monthly, Quarterly, or Annually—
from the menu.

You may want to create a custom calendar with dates for output that are not available in one of the standard Calendar
Name options. Click on the Calendar File radio button to select a user-generated calendar.

Refer to the Calendar File Wizard chapter in this guide for information on creating a custom calendar file.

DATE RANGE

Date usage is linked to any date information entered in the Entities screen. If an event date is assigned to an issue, either
in the Entities screen, or included in the list entity input file, Relative Date Range should be selected.

A relative date range specifies a window of time, in days, based on the event date chosen in the Entities screen. It is tied
to the calendar selected for the output. Take, for example, an event date of October 18, 2005, with the Daily calendar
selected for output. We would like to limit the results of our query to information from the five trading days preceding, but
not including, the event date. To accomplish this, we first set the date range type to Relative. Then, in the Relative Event
Date Range controls, we set the first parameter to five trading days before and the second parameter to one trading day
before.

The query will now return information only from October 13, 2005 to October 17, 2005. Similarly, depending on your
needs, you could set the range to a window of days either surrounding or after a selected event date.

Helpful hint:

When using relative dates, include Date, caldt, as an output item in your query. Without caldt, all that returns is an item'’s
position relative to the event date, with the event date always equal to zero.

For all queries that do not employ event dates, the default Fixed Date Range should be selected in the Date screen.

If a date range is specified in the Entities tab, Fixed Date Range acts as an umbrella to the beginning and ending dates
selected, and must cover all dates requested. For example, if you used the following list entity input file, the Fixed Date
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Range set in the Date screen would need to span 19751230-19961231.

12490 19751230 19861001 IBM
10107 19900930 19961231 Microsoft

Optional Parameters

The Report On menu allows you to select either a Calendar Basis or Fiscal Basis for reporting. This option applies only
to Compustat data items, controlling whether to report based on a security’s fiscal year or the December calendar year.
Queries accessing only CRSP data report on the December calendar basis.

The Display field allows you to select specific dates or a range that falls within a fixed date range that will be displayed in
the output.

Optional Parameters
Report On |Calender Basis |« Display

LAYOUT

On the Layout screen you specify the file type, save location, and physical layout of a query’s output.
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OUTPUT OPTIONS

TsQuery can save report output in a variety of file formats. By default TsQuery saves reports as Formatted Text files with no
field delimiter, which is intended to be human-readable.

Choosing a Field Delimiter

If you plan to import query output into another program for further processing, select a field delimiter from the Field
Delimiter menu. A field delimiter is a marker that tells the importing program where to split a data record into its
constituent data fields. Available options are Pipe (|), Comma (, ), and Space ( ). You can enter your own preferred field
delimiter by selecting Custom and typing a value in the text field next to the menu.

Supported File Formats

In addition to Formatted Text, TsQuery can save query output directly to any of the following file formats:

e Excel 2007 Workbook (*.xIsx) - Excel version 2007
NOTE: This Excel version has a row limit of 1,048,576 total rows. If a query generates more than that number of
rows, the output will be truncated at the row limit.

e MAT-files (*.mat) - Matlab version 7

e SAS Dataset (*.sas7bdat) - SAS version 7

e Stata File (*.dta)

e SPSS File (*.sav)

BASIC FORMATTING

In the default Formatted Text format, X, Y, and Z correspond to the Data Item, Date, and Entity information added to the
query. The preview pane of the Layout screen shows an animated preview of how your report will appear, allowing you to
visualize it without first having to execute the query. The preview is best used to visualize the appearance of Formatted
Text (.txt) output. The appearance of output in other formats, such as Excel or Matlab, will vary according to the target
application. Previewing saves time and enhances the readability of your output. If, for instance, your query uses only a few
entities, you may wish to place Entity on the report’s X axis. If it uses many, you may prefer to place it along the Y or Z axis
to limit the output’s physical width.

The nature of your query will determine the proper report layout. Use the controls to the left of the preview pane to test
various scenarios. To see how a report will look given particular settings, modify the layout controls, and then click the
Preview button. The contents of the pane will reorganize to reflect your settings, and the axes will briefly flash with color to
identify themselves: X is purple, Y is green, and Z is red. It may be helpful to think of X as “rows,” Y as “columns,” and Z
as “page”.

When you have found a suitable layout, click the Browse... button next to the Location and File Name field. Navigate to
where you want to save your report, give the file a descriptive name, and then click the Save button. When you execute the
query, CRSPSift will save the report in this file.
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ADVANCED LAYOUT SETTINGS

Click the Advanced... button to access the following advanced layout settings.

Report Name

A text description that will appear at the top of the report. (Formatted Text output only)

Calendar Format

Controls formatting of the dates appearing in the output when date headers are chosen. Options include:

FORMAT EXAMPLE

YYYYMMDD (default) 20071231

YYMMDD 071231

MM/DD/YY 12/31/07

MM/DD/YYYY 12/31/2007

DD-mmm-YYYY 31-Dec-2007

Cal-Based 2007.4 (for the quarterly calendar)

Row Delimiter

Controls the number of rows between output lines. The first integer is the number of blank lines between rows when the
Z-axis value changes and impacts Z-flag options 1 and 3. The second integer is the number of blank lines between all data
rows. The default is 0,0.

Character Delimiter

A character string placed before and after all character string fields—Company Name, for example—in report records. The
default is no character string delimiter. For example, a value of * would cause the character string field Company Name to
be surrounded by asterisks in output.

Partial Period Data

Includes partial-period data in the output. If not selected, ts_print will not include the last month of data for a company
that stopped trading mid-month, because only months with end-of-month data are normally included. This option applies to
monthly data.

No Fill

The No Fill option, enabled by default, causes rows outside an issue’s date range or the user’s date specification not to
print to the output file. No Fill is applicable under the following conditions:

e [tem is chosen for the X-axis
e Date is the Y-axis
e Entity is the Z-axis
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e 7-Axis Data Flagissetto 1 or 3
¢ Fixed Date Range is selected on the Date tab.

No Fill does not work with relative dates.

Compact

Compresses output by removing all spaces and trailing decimal zeros in numbers. Compact is ideal for producing output to
be loaded into another program.

Delisting Returns

Default Missing: Outputs the default value (-88.0) for missing delisting returns for entities that have delisted during the
selected dates. You must have a Returns data item selected in the Data Items tab in order to include Delisting Returns in
your output.

Custom Missing: Outputs user-specified missing delisting return codes. You may assign missing values for a range of
delisting codes for select beginning and ending exchanges. To do this, create a text input file containing the following fields
in the following order: begin delist code, end delist code, begin exchange code, end exchange code, alternate delisting
return value, alternate delisting return without dividends value.

For example:

200 299 1 3 -0.50 -0.55
500 570 3 3 -0.40 -0.45
571 600 3 3 -0.30 -0.35

Note that in this example, the first row would assign a =0 . 50 value to missing delisting returns for securities with delisting
codes 200-299 that initially traded on NYSE and ended up trading on NASDAQ, and -0 .55 for missing delisting returns
without dividends. If your query includes a security with a missing delisting return that was not included in your input file,
the default missing delisting return, —=55. 0, would be used instead.
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DIRECT EDIT

To use this feature, click the Direct Edit tab. Click the Edit button above the text area there, and then type or paste your
query code, overwriting the template query code. When you are finished, click Save. If the syntax of your query is correct,
CRSPSift automatically populates the appropriate fields in the other screens to reflect your query code.

EXECUTING A QUERY
After executing a query, click the View Output button on the CRSPSift toolbar.

The File Download window opens, prompting you to open the output file in the target application or to save it in a different

location.

Click Open to open the output file in the target application (Excel 2007, in the example shown below).
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TS_QUERY DATA ITEMS

DAILY DATA

ITEM ID DATA ITEM NAME ITEM

HEADER
DAILY DATA
Identification STK_ID

VARIANT FORMAT

ENTITY
TYPE(S)

DESCRIPTION

cusip CUSIP, Header cusIp 0 %8s list The latest 8 character CUSIP identifier for a security.

permco PERMCO PERMCO 0 %6d list, index A unique permanent company identification number assigned by CRSP to all companies with issues
on a CRSP File. This number is permanent for all securities issued by a company regardless of name
changes.

permno PERMNO PERMNO 0 %6d list, index A unique permanent identification number assigned by CRSP to each security. You can track a
security through its entire trading history in CRSP’s files with one PERMNO, regardless of name or
capital structure changes.

compno NASDAQ Company Number COMPNO 0 %8d list The latest 8 character CUSIP identifier for a security.

comnam Company Name Company Name | 0 %-32.32s list Company name associated with the security, effective at the end of the period reported.

comnam Company Name, End of Previous Period | Effective Name | 1 %-32.32s list Company name effective at the end of the period preceding the period reported.

comnam Company Name, Most Recent Last Company | 2 %-32.32s list The most recent company name known to CRSP.

Name

exched Exchange Code EX 0 %2d list Integer code(s) indicating the exchange(s) on which the security is listed at the end of the period
reported.

exched Exchange Code, End of Previous Period | EXE 1 %2d list Integer code(s) indicating the exchange(s) on which the security is listed at the end of the period
preceding the period reported.

exched Exchange Code, Most Recent EXL 2 %2d list The most recently known integer code(s) indicating the exchange(s) on which the security is listed.

ncusip CUSIP, Most Recent NCUSIPL 2 %-8.8s list The most recently used 8 character CUSIP identifier for a security through the end of the file.

ncusip CUSIP, End of Previous Period NCUSIPE 1 %-8.8s list 8 character CUSIP identifier for a security at the end of period preceding the period reported.

ncusip CUSIP NCUSIP 0 %-8.8s list The 8 character CUSIP identifier for a security at the end of the period reported.

primexch Primary Exchange Ex1 0 %C list Character code indicating the exchange on which the security has its primary listing at the end of the
period reported. (N = NYSE, A = NYSE MKT, Q = NASDAQ, X = Other)

primexch Primary Exchange, End of Previous Primexche 1 %0 list Character code indicating the exchange on which the security has its primary listing at the end of the

Period period preceding the period reported. (N = NYSE, A = NYSE MKT, Q = NASDAQ, X = Other)

primexch Primary Exchange, Most Recent Primexchl 2 %C list As of the period being accessed, the character code indicating the exchange on which the security
has its most recently known primary listing. (N = NYSE, A = NYSE MKT, Q = NASDAQ, X = Other)

secstat Security Status Sst 0 %C list Character code describing the status of a security at the end of the period reported. (W=when issued,
R = regular way, E = Ex-distributed, Q = bankruptcy)
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ITEM ID DATA ITEM NAME ITEM

HEADER

VARIANT

DAILY DATA

FORMAT

ENTITY
TYPE(S)

DESCRIPTION

secstat Security Status, End of Previous Period | Secstate 1 %C list One-character code describing the status of a security at the end of the period preceding the period
reported. (W=when issued, R = regular way, E = Ex-distributed, Q = bankruptcy)
secstat Security Status, Most Recent Secstatl 2 %C list One-character code describing the most recently known status of a security at the end of the period
reported. (W=when issued, R = regular way, E = Ex-distributed, Q = bankruptcy)
shred Share Type Code, End of Previous SCE 1 %2d list 2-digit code as of the period preceding the period reported. First digit describes the type of security,
Period second digit provides further security or company detail.
shred Share Code SH 0 %2d list 2-digit code as of end of period. First digit describes the type of security, second digit provides
further security or company detail.
shred Share Type Code, Most Recent SCL 2 %2d list 2-digit code, most recently known as of end of period. First digit describes the type of security,
second digit provides further security or company detail.
shrcls Share Class, End of Previous Period CLE 1 %-1.1s list Character identifying the class of stock as of the period preceding the period being accessed,
generally left blank. Assigned by the exchange in cooperation with the company.
shrcls Share Class, Most Recent CLL 2 %-1.1s list Character identifying the most recently known class of stock as of the end of period, generally left
blank. Assigned by the exchange in cooperation with the company.
shrels Share Class CL 0 %-1.1s list Character identifying the class of stock as of the end of period, generally left blank. Assigned by the
exchange in cooperation with the company.
siccd Standard Industrial Classification SIC 0 %4d list The SIC code used to group companies with similar products or services at the end of the period
(SIC) Code reported.
siccd SIC Code, End of Previous Period SICE 1 %4d list The SIC code used to group companies with similar products or services at the end of the period
preceding the period reported.
siccd SIC Code, Most Recent SICL 2 %A4d list The most recent SIC code used to group companies with similar products or services.
snaics NAICS, Most Recent Naicsl 2 %-1.7s list The most recently known North American Industry Classification System, 6-character industry code.
snaics North American Industry Classification | Naics 0 %-1.1s list North American Industry Classification System, 6-character industry code, at the end of period
System (NAICS) reported.
snaics NAICS, End of Previous Period Naicse 1 %-1.7s list North American Industry Classification System, 6-character industry code, at the end of period
preceding the period reported.
ticker Ticker Symbol Ticker 0 %-5.58 list An alphabetic symbol assigned to a security by an exchange at the end of the period reported.
ticker Ticker, End of Previous Period Tickere 1 %-5.58 list An alphabetic symbol assigned to a security by an exchange at the end of the period preceding the
period reported.
ticker Ticker, Most Recent Tickerl 2 %-5.58 list The most recently used alphabetic symbol assigned to a security by an exchange.
trdstat Trading Status Tst 0 %C list One-character field describing the status of a security at the end of the period. (A = active, H =
halted, S = suspended, X = unknown)
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ITEM ID

DATA ITEM NAME

DAILY DATA

ITEM
HEADER

VARIANT FORMAT

ENTITY
TYPE(S)

DESCRIPTION

trdstat Trading Status, End of Previous Period | Trdstate 1 %C list One-character field describing the status of a security at the end of the period preceding the period
reported. (A = active, H = halted, S = suspended, X = unknown)
trdstat Trading Status, Most Recent Trdstatl 2 9%C list One-character field describing the status of a security most recently known at the end of the period.
(A = active, H = halted, S = suspended, X = unknown)
tsymbol Trading Ticker Symbol Symbol 0 %-10.10s list Trading symbol listed by exchanges and consolidated quote systems, including all temporary values,
share classes and share type suffixes, at the end of the period reported.
tsymbol Trading Ticker Symbol, End of Previous | Symbole 1 %-10.10s list Trading symbol listed by exchanges and consolidated quote systems, including all temporary values,
Period share classes and share type suffixes, at the end of the period preceding each period reported.
tsymbol Trading Ticker Symbol, Most Recent Symboll 2 %-10.10s list Trading symbol listed by exchanges and consolidated quote systems, including all temporary values,
share classes and share type suffixes, most recently known.
adjask Ask, Adjusted Adjask 0 %12.5f list Closing ask on the trading date being accessed, adjusted for distributions.
adjask Ask Adjusted, Last Available Adjaskprev 1 %12.5 list Last available non-missing closing ask as of the trading date being accessed, adjusted for
Nonmissing distributions.
adjaskhi Askhi, Adjusted Adjaskhi 0 %12.5f list Highest trading price during the day, or the closing ask if trading price not available, adjusted for
distributions. Ask identified by a leading dash -.
adjbid Bid, Adjusted Adjbid 0 %12.5f list Closing bid on the trading date being accessed, adjusted for distributions.
adjbid Bid Adjusted, Last Available Adjbidprev 1 %12.5t list Last available non-missing closing bid as of the trading date being accessed, adjusted for
Nonmissing distributions.
adjbidlo Bidlo, Adjusted Adjbidlo 0 %12.5f list Lowest trading price during the day, or the closing bid if trading price not available, adjusted for
distributions. Bid identified by a leading dash -.
adjopenprc Open Price, Adjusted Adjopenprc 0 %12.5f list Daily open price, representing the first trade of the day, adjusted for distributions.
adjprc Price, Adjusted Adjprc 0 %12.5f list Daily close, adjusted for distributions. Replaced with bid/ask average if price not available. Bid/ask
average identified by a leading dash -.
adjprc Price Adjusted, Last Available Adjprcprev 1 %12.5f list Last available non-missing daily close or bid/ask average, adjusted for distributions. Bid/ask
Nonmissing average is used if price is not available. Bid/ask average identified by a leading dash -.
adjtprc Trade-only Price, Adjusted, Last Adjtprcprev 1 %12.5f list Last available non-missing trade-only price as of date being accessed, adjusted for distributions.
Available Nonmissing
adjtprc Trade-only Price, Adjusted, End of Adjtprc 0 %12.5¢ list Last trade-only price of a day, adjusted for distributions.
Period
ask Ask Ask 0 %12.5¢ list Closing ask on the trading date being accessed.
ask Ask, Last Available Nonmissing Askprev 1 %12.5¢ list Last available non-missing closing ask as of the trading date being accessed.
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ITEM ID

DATA ITEM NAME

DAILY DATA

ITEM
HEADER

VARIANT FORMAT

ENTITY
TYPE(S)

DESCRIPTION

Nonmissing

askhi Ask or High Price Askhi 0 %12.5f list Highest trading price during the day, or the closing ask if trading price not available. Ask identified
by a leading dash -.

bid Bid Bid 0 %12.5f list Closing bid on the trading date being accessed.

bid Bid, Last Available Nonmissing Bidprev 1 %12.5¢ list Last available non-missing closing bid as of the trading date being accessed.

bidlo Bid or Low Price Bidlo 0 %12.5f list Lowest trading price during the day, or the closing bid if trading price not available. Bid identified by
a leading
dash -.

high Highest Close High 0 %12.5f list Highest daily closing price within the selected output calendar.

low Lowest Close Low 0 %12.5f list Lowest daily closing price within the selected output calendar.

openprc Open Price OpenPrc 0 %12.5f list Daily open price, representing the first trade of the day.

prc Price or Bid/Ask Average Prc 0 %12.5f list The daily closing price of a security. If unavailable, the number in the price field is replaced with a
bid/ask average (marked by a leading dash).

prc Price, Last Available Nonmissing Prcprev 1 %12.5f list The last non-missing daily closing price or bid/ask average of a security. If price is unavailable, the
number in the price field is replaced with a bid/ask average (marked by a leading dash).

tpre Trade-only Price, End of Period Tprc 0 %12.5¢ list Last trade-only price of a day.

tpre Trade-only Price, Last Available Tprcprev 1 %12.5f list Last available non-missing trade-only price as of date being accessed.

Returns DSTK_RETURNS

cumaret Returns Without Dividends, Cumaret 0 %11.6f list, index Daily returns without dividends compounded from the beginning month in the range. Each period in
Cumulative the time series contains a cumulative return since the beginning period.

cumiret Returns on Income, Cumulative Cumiret 0 %11.6f list, index Daily returns on income compounded from the beginning month in the range. Each period in the time
series contains a cumulative return since the beginning period.

cumtret Returns, Cumulative Cumtret 0 %11.6f list, index Daily total returns compounded from the beginning day in the range. Each trading day in the time
series contains a cumulative return since the beginning period.

ret Returns Ret 0 %11.6f list, index, Daily change in the total value of an investment, using prices or bid/ask averages if prices not

port available. Dividends are reinvested on the Ex-date.

reti Returns on Income Reti 0 %11.6f list, index Return on dividends, can be derived from the difference between total return and return without
dividends.

retx Returns Without Dividends Retx 0 %11.6f list, index Day-to-day capital appreciation of a security, calculated as a change in price, or bid/ask average if
prices not available.

toret Returns on Trade-only Prices Totret 0 %11.6f list Daily change in the total value of an investment, using trade-only prices. Dividends are reinvested

on the Ex-date.
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ITEM ID DATA ITEM NAME ITEM

HEADER

VARIANT FORMAT ENTITY
TYPE(S)

DESCRIPTION

DAILY DATA

toretx Returns Without Dividends, Trade-only | Toretx 0 %11.6f list Daily total returns, using trade-only prices, compounded from the beginning day in the range. Each
Prices trading day in the time series contains a cumulative return since the beginning period.
Returns vs Index DSTK IRETURNS
cumindaret | Associated Index Returns Without Cumindaret 0 %11.6f list Price appreciation only, of an index that a user selects to be associated with a security or group of
Dividends, Cumulative securities. Each period in the time series contains a cumulative return since the beginning period.
cumindiret Associated Index Returns on Income, Cumindiret 0 %11.6f list Compounded return, on income only, of an index that a user selects to be associated with a security
Cumulative or group of securities. Each period in the time series contains a cumulative return since the
beginning period.
cumindtret Associated Index Returns, Cumulative | Cumindtret 0 %11.6f list Compounded total returns of an index that a user selects to be associated with a security or group of
securities. Each period in the time series contains a cumulative return since the beginning period.
cumxsaret Excess Returns Without Dividends vs. | Cumxsaret 0 %11.6f list Compounded difference between a security’s capital appreciation and the capital appreciation of an
Index Series, Cumulative index that a user selects to be associated with the security. Each period in the time series contains a
cumulative return since the beginning period.
cumxsiret Excess Returns on Income vs. Index Cumxsiret 0 %11.6f list Compounded difference between a security’s return on income and the return on income of an index
Series, Cumulative that a user selects to be associated with the security. Each period in the time series contains a
cumulative return since the beginning period.
cumxstret Excess Returns vs. Index Series, Cumxstret 0 %11.6f list Compounded difference between a security’s total return and the total return of an index that a user
Cumulative selects to be associated with the security. Each period in the time series contains a cumulative return
since the beginning period.
indaret Associated Index Returns Without Indaret 0 %11.6f list Compounded price appreciation only, of an index that a user selects to be associated with a security
Dividends or group of securities.
indiret Associated Index Returns on Income Indiret 0 %11.6f list Returns on income only of an index that a user selects to be associated with a security or group of
securities.
indtret Associated Index Returns Indtret 0 %11.6f list Total returns of an index that a user selects to be associated with a security or group of securities.
xsaret Excess Returns Without Dividends vs. | Xsaret 0 %11.6f list Difference between a security’s capital appreciation and the capital appreciation of an index that a
Index Series user selects to be associated with the security.
xsiret Excess Returns on Income vs. Index Xsiret 0 %11.6f list Difference between a security’s return on income and the return on income of an index that a user
Series selects to be associated with the security.
xstoret Excess Returns on Trade-only Prices Xstoret 0 %11.6f list Difference between a security’s total return based on trade-only prices and the total trade-only price
vs. Index Series return of an index that a user selects to be associated with the security.
xstret Excess Returns vs. Index Series Xstret 0 %11.6f list Difference between a security’s total return and the total return of an index that a user selects to be
associated with the security.
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ITEM ID DATA ITEM NAME ITEM

HEADER

VARIANT

DAILY DATA
Returns vs Portfolio DSTK_PRETURNS

FORMAT

ENTITY
TYPE(S)

DESCRIPTION

cumparet Member Portfolio Return Without Cumparet 0 %11.6f list Compounded price appreciation only, of a portfolio that a user selects to be associated with a
Dividends, Cumulative security or group of securities. Each period in the time series contains a cumulative return since the
beginning period.
cumpiret Member Portfolio Return on Income, Cumpiret 0 %11.6f list Compounded return, on income only, of a portfolio that a user selects to be associated with a
Cumulative security or group of securities. Each period in the time series contains a cumulative return since the
beginning period.
cumptret Member Portfolio Return, Cumulative Cumptret 0 %11.6f list Compounded total returns of a portfolio that a user selects to be associated with a security or group
of securities. Each period in the time series contains a cumulative return since the beginning period.
cumxsparet | Excess Returns Without Dividends vs. | Cumxsparet 0 %11.6f list Compounded difference between a security’s capital appreciation and the capital appreciation of a
Associated Portfolios, Cumulative portfolio that a user selects to be associated with the security. Each period in the time series contains
a cumulative return since the beginning period.
cumxspiret Excess Returns on Income vs. Cumxspiret 0 %11.6f list Compounded difference between a security’s return on income and the return on income of a portfolio
Associated Portfolios, Cumulative that a user selects to be associated with the security. Each period in the time series contains a
cumulative return since the beginning period.
cumxsptret Excess Returns vs. Associated Cumxsptret 0 %11.6f list Compounded difference between a security’s total return and the total return of a portfolio that a
Portfolios, Cumulative user selects to be associated with the security. Each period in the time series contains a cumulative
return since the beginning period.
cumxstoret Excess Returns on Trade-only Prices Cumxstoret 0 %11.6f list Compounded difference between a security’s total return based on trade-only prices and the total
vs. Index Series, Cumulative trade-only price return of an index that a user selects to be associated with the security. Each period
in the time series contains a cumulative return since
portaret Associated Portfolios Returns Without | Portaret 0 %11.6f list Price appreciation only, of a portfolio that a user selects to be associated with a security or group of
Dividends securities.
portiret Associated Portfolios Returns on Portiret 0 %11.6f list Returns on income only of a portfolio that a user selects to be associated with a security or group of
Income securities.
porttret Associated Portfolios Returns Porttret 0 %11.6f list Total returns of a portfolio that a user selects to be associated with a security or group of securities.
portxsaret Excess Returns Without Dividends vs. | Portxsaret 0 %11.6f list Difference between a security's capital appreciation and the capital appreciation of a portfolio that a
Associated Portfolios user selects to be associated with the security.
portxsiret Excess Returns on Income vs. Portxsiret 0 %11.6f list Difference between a security’s return on income and the return on income of a portfolio that a user
Associated Portfolios selects to be associated with the security.
portxstoret Excess Returns on Trade-only Prices Portxstoret 0 %11.6f list Difference between a security’s trade-only price total return and the trade-only price total return of a
vs. Associated Portfolios portfolio that a user selects to be associated with the security.
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ITEM ID DATA ITEM NAME ITEM

HEADER
DAILY DATA

VARIANT FORMAT ENTITY
TYPE(S)

DESCRIPTION

Excess Returns vs. Associated Portxstret 0 %11.6f

Portfolios
Shares STK_SHARES

portxstret

list

Difference between a security’s total return and the total return of a portfolio that a user selects to
be associated with the security.

Volume DSTK_VOLUME

adjshr Shares Outstanding, Adjusted for Adjshrxr 1 %9d list The number of publicly held shares on NYSE, NYSE MKT, and NASDAQ exchanges, recorded in 1000s
Rights and adjusted for rights only.

adjshr Shares Qutstanding Mapped to Time Adjshr 0 %9d list The number of publicly held shares on NYSE, NYSE MKT, and NASDAQ exchanges, recorded in 1000s
Series, Adjusted and adjusted for all price factors.

shr Shares Qutstanding, Unadjusted for Shrxr 1 %9d list The number of publicly held shares on NYSE, NYSE MKT, and NASDAQ exchanges, recorded in 1000s
Rights and adjusted for price factors other than rights.

shr Shares Outstanding Mapped to Time Shr 0 %9d list The number of publicly held shares on NYSE, NYSE MKT, and NASDAQ exchanges, recorded in 1000s.
Series

Dividends DSTK_DIV

adjvol Volume, Adjusted Adjvol 0 %13.01f list Total volume traded within the selected output calendar, adjusted for splits. For example, the weekly
calendar will sum the 5 trading days within each week.

numtrd NASDAQ Number of Trades Numtrd 0 %9d list The number of trades made on NASDAQ for each security for each date. Available for NASDAQ-traded
securities.

tvol Volume, Total Tvol 0 %13.01f list Total volume traded within the selected output calendar. For example, the weekly calendar will sum
the 5 trading days within each week.

volavg Volume, Average Volavg 0 %9d list Average daily volume traded within the selected output calendar. For example, the weekly calendar
will average the 5 trading days within each week.

volmed Volume, Median Volmed 0 %9d list Median daily volume traded within the selected output calendar. For example, the weekly calendar

will select the median value for the 5 trading days within each week.

adjdiv Adjusted Dividend Amount in Period Adjdiv 0 %11.5f list Ordinary and return-of-capital dividends, adjusted using the Price adjustment factor.

adjodiv Adjusted Ordinary Dividend Amount Adjodiv 0 %11.5f list Ordinary cash dividends paid, adjusted using the price adjustment factor.
in Period

cumfacpr Cumulative Factor to Adjust Prices Cumfacpr 0 %11.6f list Cumulative factor from a base date used to adjust prices after distributions so that equivalent
Over a Date Range comparisons can be made between prices before and after the distribution.

cumfacshr Cumulative Factor to Adjust Shares/ Cumfacshr 0 %11.6f list Cumulative factor from a base date used to adjust shares and volume after distributions so that
Volume Over a Date Range equivalent comparisons can be made between values before and after the distribution. Represented

as a ratio.
facpre Factor to Adjust Price in Period Facprc 0 %11.61f list Factor from a base date used to adjust prices after distributions so that equivalent comparisons can

be made between prices before and after the distribution.
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ITEM ID

DATA ITEM NAME

DAILY DATA

ITEM
HEADER

VARIANT FORMAT

ENTITY
TYPE(S)

DESCRIPTION

Capitalization

Basis
DSTK_CAP

odivamt Ordinary Dividend Amount in Period, Odivamt %11.5f list Ordinary cash dividends paid during the period, adjusted to beginning of period basis.
Beginning Basis
tdivamt Dividend Amount in Period, Beginning | TDivamt %11.51f list Ordinary and return-of-capital dividends during the period, adjusted to beginning of period basis.

Index Levels & Counts DSTK_LEVEL

cap Capitalization, End of Previous Period | Cap %15.21f list, index Closing price * shares outstanding (in 1000s) at the end of the previous period. If an index,
capitalization is the total market value of the issues used in the index at the beginning of the
previous period.

tcacp Capitalization, End of Period TCap %15.21f list, index Closing price * shares outstanding (in 1000s), as of end of the period. If an index, capitalization is

the total market value of the issues used in the index at the beginning of the period.

NASDAQ DSTK_NASDAQ

alvl Price Index Level ALvl %11.2f list, index Value of an index, excluding ordinary dividends, relative to its value at one fixed point in time.
ilvl Index Level of Returns on Income ILvl %11.2 list, index Ordinary dividend value of an index, relative to its value at one fixed point in time.
tivl Total Return Index Level TLvl %11.2f list, index Value of an index, including all distributions, relative to its value at one fixed point in time.

mment NASDAQ Market Makers Count Mmcntl %4d list Number of registered market makers for an issue trading on NASDAQ, at the end of the period
reported.
mment NASDAQ Market Makers, End of Mmcnte %4d list Number of registered market makers for an issue trading on NASDAQ, at the end of the period
Previous Period preceding the period reported.
mment NAS(DAQ Market Makers, Most Recent | Mmcnt %4d list Number of registered market makers for an issue trading on NASDAQ, the most recently known value.
nmsind NASDAQ National Market Indicator, Nmsindl %2d list One-digit integer code indicating an issue’s membership within the NASDAQ Market tier system, most
Most Recent recently known value.
nmsind NASDAQ National Market Indicator, End | Nmsinde %2d list One-digit integer code indicating an issue’s membership within the NASDAQ Market tier system, as of
of Previous Period the previous period.
nmsind NASDAQ National Market Indicator Nmsind %2d list One-digit integer code indicating an issue’s membership within the NASDAQ Market tier system.
nsdinx NASDAQ Index Code, Most Recent Nsdinxl %2d list Integer code indicating the issue’s classification within NASD's internal business description
categories, the most recent value.
nsdinx NASDAQ Index Code, End of Previous Nsdinxe %2d list Integer code indicating the issue’s classification within NASD's internal business description
Period categories, at the end of the period preceding the period reported.
nsdinx NASDAQ Index Code Nsdinx %2d list Integer code indicating the issue’s classification within NASD's internal business description
categories, at the end of each period reported.
trtscd NASDAQ Status Code, Most Recent Trtscdl %2d list One-digit integer describing the trading status of an issue listed on NASDAQ, most recently know

value, as of the end of each period reported.
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trtsed NASDAQ Status Code, End of Previous | Trtscde 1 %2d list One-digit integer describing the trading status of an issue listed on NASDAQ, at the end of the period
Period preceding each period reported.
trtscd NASDAQ Status Code, End of Period Trtscd 0 %2d list One-digit integer describing the trading status of an issue listed on NASDAQ, at the end of each
period reported.
altdt Date - YYYYMMDD Trading Date Altdt 0 %8d list Trading dates used with partial period data.
(partial period data)
caldt Date Caldt 0 %8d list, index Last quotation date in the month
cnt Index Count Used Cnt 0 %6d list, index, Number of issues used to create a specific index or portfolio during one calendar period.
port
tent Index Count Total TCnt 0 %6d list, index, Total number of securities in an index universe with a valid price on the selected trading date.
port
datel Entity Begin Date Range or Event Date | Datel 0 %9d list First period in a selected date range, or event date for an entity.
date? Entity End Date Range Date2 0 %9d list Last date in a selected date range for an entity.
grpflag Group Flag of Associated Index, Last LSPInd 2 %4d list Last known code identifying a group to which a security belongs. Currently, S&P 500 group flag 16 is
Flag, All Periods the only active group.
grpflag Group Flag of Associated Index, End of | ESPInd 1 %4d list Code identifying a group to which a security belongs, in the period preceeding the period reported.
Previous Period Currently, S&P 500 group flag 16 is the only active group.
grpflag Group Flag Grpflag 0 %4d list Group flag
port Portfolio Assignment Port 0 %4d list Integer portfolio assignment of a security for the portfolio type.
stat Portfolio Statistic Value Stat 0 %16.5f list Statistic calculated for the security based on the rules for the selected portfolio type.
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mcusip CUSIP, Header CusIP 0 %8s list The latest 8 character CUSIP identifier for a security.

mpermco PERMCO PERMCO 0 %6d list, index A unique permanent company identification number assigned by CRSP to all companies with issues
on a CRSP File. This number is permanent for all securities issued by a company regardless of name
changes.

mpermno PERMNO PERMNO 0 %6d list, index A unique permanent identification number assigned by CRSP to each security. You can track a
security through its entire trading history in CRSP’s files with one PERMNO, regardless of name or
capital structure changes.

mcompno NASDAQ Company Number COMPNO 0 %-8s list The latest 8 character CUSIP identifier for a security.

mcomnam Company Name Company Name | 0 %-32.32s list Company name associated with the security, effective at the end of the period reported.

mcomnam Company Name, End of Previous Period | Effective Name | 1 %-32.32s list Company name effective at the end of the period preceding the period reported.

mcomnam Company Name, Most Recent Last Company | 2 %-32.32s list The most recent company name known to CRSP.

Name

mexched Exchange Code EX 0 %2d list Integer code(s) indicating the exchange(s) on which the security is listed at the end of the period
reported.

mexched Exchange Code, End of Previous Period | EXE 1 %2d list Integer code(s) indicating the exchange(s) on which the security is listed at the end of the period
preceding the period reported.

mexched Exchange Code, Most Recent EXL 2 %2d list The most recently known integer code(s) indicating the exchange(s) on which the security is listed.

mncusip CUSIP, Most Recent NCUSIPL 2 %-8.8s list The most recently used 8 character CUSIP identifier for a security through the end of the file.

mncusip CUSIP, End of Previous Period NCUSIPE 1 %-8.8s list 8 character CUSIP identifier for a security at the end of period preceding the period reported.

mncusip CUSIP NCUSIP 0 %-8.8s list The 8 character CUSIP identifier for a security at the end of the period reported.

mprimexch Primary Exchange Ex1 0 %C list Character code indicating the exchange on which the security has its primary listing at the end of the
period reported. (N = NYSE, A = NYSE MKT, Q = NASDAQ, X = Other)

mprimexch Primary Exchange, End of Previous Primexche 1 %C list Character code indicating the exchange on which the security has its primary listing at the end of the

Period period preceding the period reported. (N = NYSE, A = NYSE MKT, Q = NASDAQ, X = Other)

mprimexch Primary Exchange, Most Recent Primexchl 2 %C list As of the period being accessed, the character code indicating the exchange on which the security
has its most recently known primary listing. (N = NYSE, A = NYSE MKT, Q = NASDAQ, X = Other)

msecstat Security Status Sst 0 %C list Character code describing the status of a security at the end of the period reported. (N=when issued,
R =regular way, E = Ex-distributed, Q = bankruptcy)

msecstat Security Status, End of Previous Period | Secstate 1 %C list One-character code describing the status of a security at the end of the period preceding the period
reported. (W=when issued, R = regular way, E = Ex-distributed, Q = bankruptcy)
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msecstat Security Status, Most Recent Secstatl 2 %0 list One-character code describing the most recently known status of a security at the end of the period
reported. (W=when issued, R = regular way, E = Ex-distributed, Q = bankruptcy)
mshred Share Type Code, End of Previous SCE 1 %2d list 2-digit code as of the period preceding the period reported. First digit describes the type of security,
Period second digit provides further security or company detail.
mshred Share Code SH 0 %2d list 2-digit code as of end of period. First digit describes the type of security, second digit provides
further security or company detail.
mshrcd Share Type Code, Most Recent SCL 2 %2d list 2-digit code, most recently known as of end of period. First digit describes the type of security,
second digit provides further security or company detail.
mshrcls Share Class, End of Previous Period CLE 1 %-1.1s list Character identifying the class of stock as of the period preceding the period being accessed,
generally left blank. Assigned by the exchange in cooperation with the company.
mshrcls Share Class, Most Recent CLL 2 %-1.1s list Character identifying the most recently known class of stock as of the end of period, generally left
blank. Assigned by the exchange in cooperation with the company.
mshrcls Share Class CL 0 %-1.1s list Character identifying the class of stock as of the end of period, generally left blank. Assigned by the
exchange in cooperation with the company.
msiccd Standard Industrial Classification SIC 0 %4d list The SIC code used to group companies with similar products or services at the end of the period
(SIC) Code reported.
msiced SIC Code, End of Previous Period SICE 1 %Ad list The SIC code used to group companies with similar products or services at the end of the period
preceding the period reported.
msiced SIC Code, Most Recent SICL 2 %4d list The most recent SIC code used to group companies with similar products or services.
msnaics NAICS, Most Recent Naicsl 2 %-1.7s list The most recently known North American Industry Classification System, 6-character industry code.
msnaics North American Industry Classification | Naics 0 %-1.1s list North American Industry Classification System, 6-character industry code, at the end of period
System (NAICS) reported.
msnaics NAICS, End of Previous Period Naicse 1 %-1.7S list North American Industry Classification System, 6-character industry code, at the end of period
preceding the period reported.
mticker Ticker Symbol Ticker 0 %-5.5s list An alphabetic symbol assigned to a security by an exchange at the end of the period reported.
mticker Ticker, End of Previous Period Tickere 1 %-5.5s list An alphabetic symbol assigned to a security by an exchange at the end of the period preceding the
period reported.
mticker Ticker, Most Recent Tickerl 2 %-5.58 list The most recently used alphabetic symbol assigned to a security by an exchange.
mtrdstat Trading Status Tst 0 %C list One-character field describing the status of a security at the end of the period. (A = active, H =
halted, S = suspended, X = unknown)
mtrdstat Trading Status, End of Previous Period | Trdstate 1 %C list One-character field describing the status of a security at the end of the period preceding the period
reported. (A = active, H = halted, S = suspended, X = unknown)
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mtrdstat Trading Status, Most Recent Trdstatl 2 %0 list One-character field describing the status of a security most recently known at the end of the period.
(A = active, H = halted, S = suspended, X = unknown)
mtsymbol Trading Ticker Symbol Symbol 0 %-10.10s list Trading symbol listed by exchanges and consolidated quote systems, including all temporary values,
share classes and share type suffixes, at the end of the period reported.
mtsymbol Trading Ticker Symbol, End of Previous | Symbole 1 %-10.10s list Trading symbol listed by exchanges and consolidated quote systems, including all temporary values,
Period share classes and share type suffixes, at the end of the period preceding each period reported.
mtsymbol Trading Ticker Symbol, Most Recent Symboll 2 %-10.10s list Trading symbol listed by exchanges and consolidated quote systems, including all temporary values,
share classes and share type suffixes, most recently known.
madjask Ask, Adjusted Adjask 0 %12.5f list Closing ask on the trading date of the month of the period being accessed, adjusted for distributions.
madjask Ask Adjusted, Last Available Adjaskprev 1 %12.5f list Last available non-missing month-end closing ask as of the trading date being accessed, adjusted
Nonmissing for distributions.
madjaskhi Askhi, Adjusted Adjaskhi 0 %12.5f list Highest trading price during the month, or the highest bid-ask spread if trading price not available,
adjusted for distributions. Bid-ask spreads identified by preceding dash -.
madjbid Bid, Adjusted Adjbid 0 %12.5f list Closing bid on the last trading date of the month of the period being accessed, adjusted for
distributions.
madjbid Bid Adjusted, Last Available Adjbidprev 1 %12.5f list Last available non-missing month-end closing bid as of the trading date being accessed, adjusted
Nonmissing for distributions.
madjbidlo Bidlo, Adjusted Adjbidlo 0 %12.5f list Lowest trading price during the month, or the lowest bid-ask spread if trading price not available,
adjusted for distributions. Bid-ask spreads identified by preceding dash -.
madjprc Price Adjusted, Last Available Adjprcprev 1 %12.5¢ list The last non-missing closing price of a security for the last trading day of the month, adjusted for
Nonmissing distributions. If unavailable, the number in the price field is replaced with a bid/ask average (marked
by a leading dash).
madjprc Price, Adjusted Adjprc 0 %12.5f list The closing price of a security for the last trading day of the month, adjusted for distributions. If
unavailable, the number in the price field is replaced with a bid/ask average (marked by a leading
dash).
mask Ask Ask 0 %12.5¢ list Closing ask on the last trading date of the month.
mask Ask, Last Available Nonmissing Askprev 1 %12.5¢ list Last available non-missing month-end closing ask as of the trading date being accessed.
maskhi Ask or High Price Askhi 0 %12.5f list Highest trading price during the month, or the highest bid-ask spread if trading price not available.
Bid-ask spreads identified by preceding dash -.
mbid Bid Bid 0 %12.5¢ list Closing bid on the last trading date of the month.
mbid Bid, Last Available Nonmissing Bidprev 1 %12.5¢ list Last available non-missing month-end closing bid as of the trading date being accessed.
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mbidlo Bid or Low Price Bidlo 0 %12.5f list Lowest trading price during the month, or the lowest bid-ask spread if trading price not available.
Bid-ask spreads identified by preceding dash -.

mhigh Highest Close High 0 %12.5¢ list Highest month end closing price within the selected calendar. Appropriate to use with quarterly and
annual output calendars.

mlow Lowest Close Low 0 %12.5f list Lowest month end closing price within the selected calendar. Appropriate to use with quarterly and
annual output calendars.

mprc Price or Bid/Ask Average Prc 0 %12.5f list The closing price of a security for the last trading day of the month. If unavailable, the number in the
price field is replaced with a bid/ask average (marked by a leading dash).

mprc Price, Last Available Nonmissing Prcprev 1 %12.5f list The last non-missing closing price of a security for the last trading day of the month. If unavailable,

Returns MSTK_RETURNS

the number in the price field is replaced with a bid/ask average (marked by a leading dash).

mcumaret Returns Without Dividends, Cumaret 0 %11.6f list, index Monthly returns without dividends compounded from the beginning month in the range. Each period
Cumulative in the time series contains a cumulative return since the beginning period.

mcumiret Returns on Income, Cumulative Cumiret 0 %11.6f list, index Monthly returns on income compounded from the beginning month in the range. Each period in the
time series contains a cumulative return since the beginning period.

mcumtret Returns, Cumulative Cumtret 0 %11.6f list, index Monthly total returns compounded from the beginning month in the range. Each period in the time
series contains a cumulative return since the beginning period.

mret Returns Ret 0 %11.6f list, index, Month-end to month-end change in total investment of a security, with ordinary dividends reinvested

port at the month-end.

mreti Returns on Income Reti 0 %11.6f list, index Return on dividends, can be derived from the difference between total return and return without
dividends.

mretx Returns Without Dividends Retx 0 %11.6f list, index Month-end to month-end capital appreciation of a security, calculate as a change in price only.

Returns vs Index MSTK_IRETURNS

Index Series, Cumulative

mcumindaret | Associated Index Returns Without Cumindaret 0 %11.6f list Compounded price appreciation only, of an index that a user selects to be associated with a security
Dividends, Cumulative or group of securities. Each period in the time series contains a cumulative return since the
beginning period.
mcumindiret | Associated Index Returns on Income, Cumindiret 0 %11.6f list Compounded return, on income only, of an index that a user selects to be associated with a security
Cumulative or group of securities. Each period in the time series contains a cumulative return since the
beginning period.
mcumindtret | Associated Index Returns, Cumulative | Cumindtret 0 %11.6f list Compounded total returns of an index that a user selects to