ts print In a few easy steps

There are four screens:
Entities, Data Items, Date, and Report Format.

Entities | Data ltems | Date | Report Format and Options |

~Entities ——————~ Creating List and Index entities

PERMMO 'r| I Find... |
(" All Securities Date Range v| Bedginning Date: |

" Index Ending Date: |

® Listindex

™ List- File

Header

" Paortfolio - File ® FERMMNO " cUgIP " Company Mame

" User defined I " Mo header

Filter ||
Clear |

Add Entity F1 | Delete Entity F2 Clear List F3 Comments F4

(" Partfolio - All

SAVE FILE Fa LOAD FILE F& FROCESS FILE F¥ orLIMNE HELP Fa VIEWW FILE Fo




ts print in a few easy steps

Information must be added for each of the four
screens to build a ts_print request file:

Entities - The security, index, or portfolio for which
you wish to extract data.

Data Items — The data you wish to extract for the Entity.
Date - The date range or period of time and the
reporting frequency for which you wish to

report the Data Items for the Entities.

Report Format - The formatting of your report.




Step 1: Entities

4" TS_PR{NT 2.60
I

Entities ’ Data ltems | Date | Report Format and Onfirns |
i

Ertines————— Creating List and Index entities

PERMNO 7] | Find...|
[Date Range 7]

" All Securities Date Range +| Beginning Date: |

o Listindex

" Index Ending Date: |

" List- File

Header

" Portfolio - File ® PERMMNO  CusIP " Ticker " Company Name

" User defined I " Mo header

Filter ||
Clear |

Add Entity F1 | Delete Entity F2 Clear List F3 Comments F4

" Porfolio - All

SAVEFILE F5|  LOADFILE FB|  PROCESSFILE F7|  ONUNEHELP P3|  wviEwFLE  Fo|

Used to identify the stock/index/portfolio you are interested in.

[<I>]



Step 1: Entities

4" TS _PRINT 2.60

Entities | Data ltems | Date | Report Format and Options |

~Entities———— Creating List and Index entities

PERMNO 7] | Find...|
[Date Range 7]

" All Securities Date Range +| Beginning Date: |

o Listindex

" Index Ending Date: |

" List- File

Header

" Portfolio - File ® PERMMNO  CusIP " Ticker " Company Name

" User defined I " Mo header

Filter ||
Clear |

Add Entity F1 | Delete Entity F2 Clear List F3 Comments F4

" Porfolio - All

SAVEFILE  F5|  LOADFILE  FB|  PROCESSFILE  F7|  ONUMEHELF  Fs|  wviEwFLE  F|

First, you have to find the issue or index...Click on Find.




Step 1: Entities

This screen appears after clicking on Find.

4" LOCATE PERMNO E3

e || Microsoft

FPERMMND CORTANY BAME TICKER  CUSIP
® Company Mame
" PERMMNO
" Ticker
" Cusip

[¥ ENTITY HEADER

Exchange Codes  1=PYSE  2=AMER 3=MNASDAL

Select the desired search criteria.

“Microsoft” corresponds to Company Name - This is the
default way of choosing the stock you are interested in.




Step 1: Entities

This screen appears after clicking on Find.

4" LOCATE PERMNO E3

I | I MicrOSOft Locate

FERMND COMPANY NAME TICKER  CUSIP Ex DATE
® Company MName
" PERMRNO
" Ticker

" Cusi [

[¥ ENTITY HEADER

Exchange Codes  1=KNYSE 2=AMEX 3=RHASDAC

Once you have entered the desired company, and
search criteria, click on Locate. In this case we are
looking at Microsoft with the default search criteria.




Step 1: Entities

PERMNO is CRSP’s unique security identifier, tracking the
issue over time. PERMNO captures changes like; name changes,
distributions, shares changes, delisting data, etc...

Locate

FERMND COMPANY NAME TICKER  CLUSIP
10107 MICROZ0FT CORP M3FT 59491810 3 19860313-20010731 ® Cam pary Marme

" PERMMNO
" Ticker
i CUsip

[¥ ENTITY HEADER

Exchange Codes  1=KNYSE 2=AMEX 3=RHASDAC




Step 1: Entities

4" LOCATE PERMNO E3

Contains -| |Microsoft Locate

PERMMO CORPARY MAKAE

S 10107 MICEOSOFT CORP MSFT 50491610 3 19860313-20010731 ® Camb-ay Name
" PERMMO
(" Ticker
" Cusip

[¥ ENTITY HEADER

Exchange Codes  1=KNYSE 2=AMC 3=RASDAC

Double click on the relevant text line that identifies the issue you
are interested in.




Step 1: Entities

4° TS PRINT 2.60 M= B

Entities | Data Itemns | Date | Report Format and Options |
Entities Creating List and Index entities
Beginning Date: I—
Ending Date: I—

(& Listindex
(" List- Fila
(" Portfolio - File

(" Porffalio - Al

Add Entity F1 Delete Entity 2 Clear List 3 Comnents Fd

F 54 LOAD FILE FE PROCESS FILE F7 OrLIME HELF Fa YIEWW FILE Fﬂ

After returning to the Entities screen, Select Company
Name as your Entity header in the Header section, and

Then click Add Entity/




Step 1: Entities

4" TS PRINT 2.60 (] x]

Entities | Data Iterns | Date | Report Format and Options |

Entities Creating List and Index entities

™ One Security PERMMO 1 ooy Find... |

(" Al Securities Event Date Event Date: 20010123

" Index

® Listiindesx

(" List- File
Header

" Portfalia- File i PERMMO i cusip " Ticker ® Company Mame

© Portalio - Al " User defined I (" Mo header

Delete Entity F2 Clear List F3 Comments F4

LISTIPERMMNC 10107 |EVDA {TFORMAT &

F& I LOAD FILE FE PROCESS FILE Fr OMLIME HELP F& WIEWY FILE F5

Text with the specifications for your request file will appear in
the box above.




Step 2: Data Items

These are the variables that you are interested
in for your stock, index, or portfolio.

These can be daily or monthly

They must be associated the chosen entity type, or else no data
can be processed.

e.g. For stocks —closing price
For Indices —-returns

Note that you can not extract closing price for an index. --The
databases do not contain closing prices for indices.

You will need to look at the tables in the back of Chapter 2 of the
Utilities Guide if you run into problems here! But you shouldn’t! — This
is just to tell you what to do if you do have a problem.




2: Data Items

4" TS _PRINT 2.60

Entities Dataltems | Date | Report Format and Options |

|'EE|EETDEIIEI [term |'Item description

o) Default COSUEND.  CLRDRE. O RORTINEE |

(" Group 1D

|_ Change Default Format for Data tem

% LeftAlign
Field Width I Data Type I !

" Right Align
Header | Data Lenoth I . .

Add ltem F1 | Delete ltem F2 Clear List Fa | Add Comment  F4

’7 SAVE FILE F5 | LOAD FILE FE& | PROCESS FILE F7 | OrLIME HELP Fg | VIEW FILE F9 |

With Item ID, one variable is chosen at a time and added.
With Group ID, data items are already grouped for the user, and
are added as a group. [<I>]




Step 2: Data Item

4" TS_PRINT 2.60

Entities Data ltems | Date | Report Format and Options |

C) Default (80 SUERNG (7 WD

Add ltem F1 Add Comment  F4

LOAD FILE FB 7 OMLINE HELF Fa WIEVY FILE F3

Use the Find button to select a data item. In this case, we will use
daily data, and add itemid prc, which will extract Prices.
We will also extract the calendar date, itemid caldt, since

we are looking at a relative date range.




Step 2: Data Items

= E3

4" TS _PRINT 2.60

Entities ~ Data ltems | Date | Report Format and Options |

O Default @ SUEND,  CORENE. O RORTIEE |:|

ie 1 [11.5 Data Type I
Header F'r'l:: Data Lenath '1 1

Delete tem F2 Clear List 3 Add Comment  F4

LOAD FILE FE 'R 7 OMLIME HELF Fa

Then use the Add Item button, to add it to the request file. Once you
have added an item, it will be visible in the box at the bottom of the

screen. For this example, we have added the items Prices, and
Calendar Date.

<>




Step 3: Set the Date Range

4" TS_PRINT 2.60 o]

Entities | Data tems Date | Report Format and Options |

Calendar M arme I l Calendar Format [vrmDD

& Report on Calendar Basis
(" Report on Fiscal Basis

19970101-19971231

Clear Date Specification Fa Add Comment F4

LOAD FILE FB ' 7 OMLINE HELP F& VIEW FILE FS

You can output daily data to report annually, quarterly, monthly,
weekly, or daily by changing the Calendar Name option. In this
example, we will change it from Daily to Quarterly, and change

I Xxed Date Range to Relative Date Range.




Step 3: Set the Date Range

Relative date is used to get data x number of day prior to an event and
y humber of days after on stocks for an event date associated with the
security. Therefore, you can look at output with different dates for
each selected Entity. The screen below shows Microsoft with an event
date of 20010125 and IBM with an event date of 20010301.

--Event dates are helpful when looking at specific events in history that
have affected stock prices or to compare behavior of stocks before and
after an event such as a split

AI : ol Note that the initial date is
C— set on the entities screen

we B . | — when using the relative
@ Listindex vert Data__SJ) Eventbale: el d a te (o) pti on.

 List-File
" Portfolio- File

" Partfalio - All

LISTIPERMHC

LISTIPERMHC




Step 3: Set the Date Range

For example, 10 days before and after relative dates for Microsoft and

Amazon

10107 - MICROSOFT
Prc Caldt

-10 49.18750 20001215

-9 47.81250
-8 44.81250
-7/ 41.50000
-6 43.43750
-5 46.43750
-4 46.87500
-3 46.43750
-2 44.56250

20001218
20001219
20001220
20001221
20001222
20001226
20001227
20001228

84788 - AMAZON

Prc

-10 27.81250 20001116

Caldt

27.43750
25.81250
24.25000
25.18750
28.93750
28.00000
25.03125
26.93750

43.37500 20010102

-1 229
1 0103

2 48.43750
3 49.12500
4 48.93750
5 51.81250
6 52.87500
7 55.00000
8 53.50000
9 52.56250

20001117
20001120
20001121
20001122
20001124
20001127
20001128
20001129

24.62500 20001201
26.56250_20001204

14.b87m86‘1-1-36>

20010104
20010105
20010108
20010109
20010110
20010111
20010112
20010116

10 52.93750 20010117

e
-8
-7
-6
5
-4
-3
-2
-1
0
1
2
3
4
5
6
7
8
9

10 22.87500 20001215

25.37500
23.62500
21.37500
23.43750
25.31250
25.87500
23.75000
22.68750

20001205
20001206
20001207
20001208
20001211
20001212
20001213
20001214

Note: the relative
starting date

differs, since it is
set independently
for each security.




Step 3: Set the Date Range

4" TS PRINT 2.60

Entities | Data ltems  Date | Report Format and Options |

Calendar Mame ICI'-IETTEFW TI Calendar Format [vyywymmoD j

" Fixed Date Range ® Reporton Calendar Basis
s {Felative Date Hange! (" Report on Fiscal Basis

Add Date Specification F1 Clear Date Specification Fa Add Comment Fa

savEFILE  Fs|  LoapFLE 8| ProcessFE  F7|  orumeHELP  F8|  wviewrRE  Fa

-# ,# is the format for the open box above to set a Relative Date
Range. The -# represents the number of periods before, # the
number after. For this example, we will change it to -5,4. 5]




Step 4: Report Format

4 TS PRINT 2.60

Entities| Data |tems| Date Report Format and Options |

—Z- AXIS ASSIGNMENT —

— A= ANIS ABSIGRMENT — 7 - AIS ASSIGRMENT ——
I—_, Headear— Header— Header —— £ Axis Data Flag—
ITEM IDATE l IENTITY -l

® Yesg ® ves ® ves

|7 w1 (2 (2

" Mo " Mo " Mo

Delisting Returns Fartial Period Data- - MOFILL — - COMPACT -

iy i Field Delimiter Row Delimiter
.lm:rnsuﬂ_samp.n I ® Mo
- " Yes ® vas | [ Yes

- i {~ Default Missing
Report Marme Character Delimiter  Buffer Size & Mo Mo & No
| | | i Custarm Missing

Add Options  F1 | {Clear List Add Comment F4

WIEW FILE Fg

SAVE FILE F& | LoAD FILE FB | PROCESS FILE FT | OnLIME HELF Fa

Set the order of X-Y-Z Axes above, Type in
Spaces are not supported in the name, and you should mclude the

full path here. ts print will not create directories.
[<I>]




Step 4: Report Forma

4" TS_PRINT 2.60 [ x]

Entities | Data ltems | Cate Report Format and Options |

H- MRS ASSIGNMENT

Yo AS ASSIGHMER 7 _ .
Header— adae
I ITEM l |7 G Ves iy - oe I ENTITY I |7ﬁ'~ os
glu]

Mo ™ Mo
OutputFile Name  Field Delimiter Pl P fod E'Eta'[“':'F""" e

% Yes (" ves
Character Delimiter  Buffer Size Mo & Mo

LOAD FILE F& PROCESS FILE Fr OMLIME HELP F8 YIEW FILE Fa

Choose whether data items exclude output that falls outside the
range of available data for the Entity. Yes = Exclude missing or

non-valid data. No = Output for all dates specified.

<




Step 4: Report Format

4" TS _PRINT 2.60

Entities | Data ltems | Date FReport Format and Options |

£- MRS ASSIGNMENT

- AHIS ASSIGRMERNT Y- ARIE ASSIGHMENT
Header— Header—

lTEM I" Yes IDATE :I s Yes

l“ Mo t" Mo

w1 i 2 (3
Mo *

Header—— £ Axis Data Flag—
IENTIT‘( vl
8 Yes

Row Delirmiter |~ Delisting Returns

Output File Marme Field Delimiter

Partial Period Data -~ MOFILL —)- COMPACT -

i Yes

|p1micrnsnﬂ_samp.nu1 {

Report Mame

Character oo

’FND
|

Hor Dllicl DiZe

" Yes

" Default Missing
® Mo

| " custom Missing

™ Yes
Mo

@ Mo

i Clear List

Add Comment

F4

Add rptions  F1 |

ONLNEHELP  F8|  wiEewrE  Fo

SAVEFILE F5|  LOADFLE  FE|  PROCESSFILE  F7 |

These options allow you to delimit columns and rows in the output

file. This is useful when creating tables in other programs.

[<I>]




Step 4: Report Format

4" TS_PRINT 2.60

Entities | Data Items | Date Report Format and Cptions |

F- MRS ASSIGRHMENT - MRS ASSIGHMENT

ader— Header—
e |7ﬁ Tes I |7 Yeg I |7ﬁ' Yes

Mo Mo Mo

Qutput File Mame Field Delimiter

F& PROCESSFILE  F7 ONLIMEHELP  F8 VIEWFILE  Fa

Once you have selected your Report Format criteria, you need to
Add Options to the request file. You are now ready to Process or
run your request file.

<




Summary of Request File

You Have Built a Request file with the following specifications.

Entities - You have selected Microsoft, PERMNO 10107, as your
company with an event date of 20010125, and
Company name as the Entity header.

Data Items - You have selected the Item IDs prc and caldt, which
will extract prices, and calendar date respectively.

Date - You have selected a Relative Date of five (5) quarters

before the event date and four (4) quarters after, or
-5, 4.

Report Format - X-axis=Item, Y-axis=Date, Z=axis=Entity.
NOFILL is set to Yes, and the report is going to be
saved as c:\temp\microsoft samp.out.




Process File

4 TS_PRINT 2.60

Entities | Data ltems | Date  Report Format and Options |

Z- M5 ASSIGHNMENT
Header—— £ Axis Data Flag —

I—_, Header— Header—
ITEM - IDATE vl IENTIT‘r’ vl
® Yes ® Yes " Yes
w1 2 (3

" Mo " Mo " Mo

T A - ARIS ASSIGMMENT — - AXlS ASSIGHNMEMNT

Qutput File Mame Field Delirmitar Row Delimiter [ Delisting Returns —— - Partial Period Data - MOFILL — - COMPACT -

I ® Mo

|p1micrnanﬂ_samp.nut |
- " Yes ® Yes (" Yes
i i Default Missing
Repaort Mame Character Delimiter  Buffer Size & Mo Mo ® Mo
| | | (" Custom Missing

iAdd Options  F1 | Clear List F3 | Add Comment F4

HITEMYES|Y DATEYES|Z ENTITY YES 1
OUTMAME citempimicrosof_samp.out
MOFILL

y 4 N

SAVE FILE F& | LOAD FILE F& | FROCESS FILE F7 | OMLIME HELF Fa | k.l'-.-'llEW FILE é |

Now click Process File to run the request file you Just built,




Results.....

%] MICROSOFT CORP

4" TS_PRINT 2.60

Entities | Data Items | Date | Report Farmat and Options | Caldt Prc

Entities Creating List and Index entteps ———F+ — ——— 1 ——

_ _ -5 19991231 116.75000

8 One Security | |PERMMO j 'l 0107| M -4 20000331 106.25000

@& Listindex ® EventDate =| EventDate: 20010127 -3 20000630 80.00000

€ Index -2 20000929 60.31250

" List- File -1 20001229 43.37500

S 0 20010330 54.68750

ortfolio - File MO  cusip " Ticker 1 20010629 73.00000

" Porfolio - All = fined I 2 20010928 51-17000

. 3 20011231 66.25000

T | 4 20020329 0.00000

Clear I

Delete Entity F2 Clear List Comments F4

LISTIFERMMO 10107 |EVDATE 200101 25|ENTFORMAT 4

LOAD FILE F@ OMLINE HELP Fa YIEWY FILE F9

Note that the last quarter of data in the output is missing since the current

version of the file stops at the end of 2001.




Results.....

MICROSOFT CORP

4" TS PRINT 2.60

Entities  Data ltems | Date | Report Format and QOptions |

r Select Data ltem
[ F

) Default () SUERG

-
Data Type "

L=t Length I 11

PBUNROALWGWAG

Add Comment  F4

YIEW FILE Fa

OMLINE HELP F8

LOAD FILE F&

Data Items, Calendar Date and Price.

Caldt Prc

19991231 116.75000
20000331 106.25000
20000630 80.00000
20000929 60.31250
20001229 43.37500
20010330 54.68750
20010629 73.00000
20010928 51.17000
20011231 66.25000
20020329 0.00000




Results.....

4" TS _PRINT 2.60 M= E3 MICROSOFT CORP

Entities | Data ltems D3t | Report Format and Options |

Caldt Prc

19991231 116.75000
0000331 106.25000
0000630 80.00000
0000929 60.31250
0001229 43.37500
0010330 0.00000
0010629 0.00000
0010928 0.00000
0011231 0.00000
0 0.00000

Calendar Mame Iqu arterly I Calendar Farmat

OMLINE HELP Fa WIEW FILE Fa

Relative Date Range Quarterly Data Requested




Results....

4" TS_PRINT 2.60 M S|

Entities | Data ltems : Date Report Formgfand Options |

S SIGMMEMNT

Qutput File Marme Field Delirmiter

Add Comiment

VIEW FILE Fa

OMLIME HELP F&

Report format, X=Item, Y=Date and Z=Entity.

AWNKHOERNWHAG

MICROSOFT CORP
‘

Caldt Prc

19991231 116.75000
20000331 106.25000
20000630 80.00000
20000929 60.31250
20001229 43.37500
20010330 54.68750
20010629 73.00000
20010928 51.17000
20011231 66.25000
20020329 0.00000




You should be all set to get
started using ts print now!




