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FactSet Quick Start Guide

What is FactSet?

FactSet is a research platform that consolidates all the analytics and data professionals need to
monitor global markets, public and private companies, and equity and fixed income portfolios in a
single, intuitive interface.

Getting Started

FactSet’s workspace is customizable and flexible. You can save your workspaces online anytime and
share with your colleagues. FactSet is also easy to navigate — you can navigate between your tabs
with your mouse or via keyboard shortcuts.

FactSet Insert Menu

Today's Top Mews Markd

While you are using FactSet, the blue F button is your best friend. From the menu, you can launch
and manage your workspace, components, tabs and sub-tabs. Here is a summary of some basic
functions of each main category:

e Learning Portal
Access Courses designed to develop your skills and knowledge of Factset.

e Today’s Top News
Find market news, company news, investment researches and content online.

e Markets
Access world market data, including indices, gainers & losers, volume, economic reports,
etc., and compare market performances and countries data.

e Quotes
Monitor market data (with Market Watch), and access equity, option and futures quotes
and historic prices.

e Charting
Chart market data and economic series

e Economics
View calendar of economic data releases, access Economic information by country/region
and access economic data comparisons and estimates.



e Industry
View overviews, financials and reports on sectors, industries and regions.

e Company/Security
Access all the available information, estimates and valuations of public and private
companies, private equity and venture capital funds

e Filings
Search for corporate filings and transcripts including all regulatory filings

e Screening
Screen for equities and ideas (potential investment opportunities, find potential buyers,
track trends, and identify precedent transactions)

e Portfolio
Create, track and evaluate portfolios and/or custom composites in real time.

e Ownership
Research ownership details, recent activity and key ownership statistics about a company,
officers and directors affiliated with public and private companies and private equity firms

Inserting Components in Your Workspace

- IF O . <

Learning Portal Today's Top Mews | Markets [Beta)

Equities Fixed Income Commodities =+

1) Click the plus button next to the tab where you want to create a new tab
2) Then, launch a desired component from the FactSet Insert menu.

If you’re using a predefined workspace, you can also click a shortcut icon in the toolbar to launch
the corresponding component (please refer to the following screenshot).

Learning Portal Today's Top Mews | Markets [Beta) Quotes Charting Economics

e EEHl - Company Guide

e [EEH - BookBuilder

. — Quick Portfolio

o N - Alert Manager

° m — Wireless Configuration
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If you have already searched and selected a ticker using the FactSet search box, you will be able to
access the specific information of the ticker as you click these icons. Of course, you don’t need to
do so. You can always open the tool first and then type in the ticker(s).

Searching with FactSet
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Learning Portal Today's Top Mews

Enter keywords into the FactSet Search box. As you type, the FactSearch drop-down menu will
populate with results related to the search keywords. The drop-down menu is separated into the
following sections:

e Entities - Includes security types such as equities, indices, people, mutual funds, and private
companies

e Components - Includes all the components found in the FactSet Insert menu

e Series & Reports - Includes economic charts and series that are available in Economic
Analysis Charting

e Search Online Assistant - Opens an Online Assistant search page with a list of help pages
that include your keyword

Some Useful Keyboard Shortcuts

e To activate the FactSet Insert menu, press ALT +F.

e To display a component outside FactSet, press ALT + O.

e To activate FactSearch or the Master Identifier box, press CTRL + T.

e To navigate to the lowest tab layer, press ALT + [1-9].

e To toggle up/down through the tab layers, press CTRL + Up Arrow or Down Arrow.
e To move the cursor left in a tab layer, press CTRL + Left Arrow or Page Up.

e To move the cursor right in a tab layer, press CTRL + Right Arrow or Page Down.

Market Watch

Market Watch is one of the most used components in FactSet. It allows you to create a list of real-
time quotes on equities, bonds, commodities, currencies and indices.
To open it, follow: FactSet insert menu > Quotes / Prices > Market Watch

For illustration purposes, we will use IBM, BMO bond (1.95% 30-JAN-2017) and S&P 500 index in
the following demonstrations.

1) Type and select the in the identifiers in the search box.
Market Watch (@MW)

' |F\|: |; |F |E_$ |L-:u:-a| Market Watch Default ~
N| # | Ticker |[T| Last | Chg | %Chg CVol %Vol30D [N| # [ Ticker [T| Last Chg | %Chg CVol %Vol 30




As we type, a drop down menu will appear, and we will select the ticker we are looking for. If
you don’t know the ticker(s), just simply type in the name of the ticker, and you will be able to
screen out the results.

r Market Watch |@ |\,J.1'|..!.|"‘| I Market Watch (@MW)

EGTERE] - [OF [38 [@[ZF T2 warket Watch Default =

EEET - 57 58 [C7[FF [°57  Market Watch Defauit |~

L

Indicies
Equities SPL-CBO S&P 500 (500-995)
SPEO-LSA S&P 500
|BM-LISA Intermational Business Machines Corporation SPX.SPX S&P 500
JP1-CME S&P Japan 500
International Business Machines Corporation 5.7% 14-SEP-2017 BSES00-IND Ind'a S&P BSE 500
i i o o o SPBO0G-CME S&P 500 Growth
International Business Machines Corporafion 3.625% 12-FEB-2024 SPW-CME S&P 500 Equal Weighted Index
International Business Machines Corporation 1.95% 22-JUL-2018 SPXFV-USA S&P 500/ Citigroup Fure Value

SPBO0V-CME S&P 500 '/zlue

International Business Machines Corporation 1.875% 06-NOV-2020 SPXPG-USA S&P 500/Ciigroup Pure Growth
International Business Machines Corporation 7.626% 15-0CT-2018 Mutual Funds
International Buzsiness Machines CDFDOI’St on 3.375% 01-AUG-2023 COUTRX-USA D'W5 Market Trust Enhanced S&P 500 Index Fund R
. . i XBEOX-USA ENHANCED S&P 500 COVERED CALL FUND INC.
Intemnational Business Machines Corporation 1.125% 06-FEB-2013 DESPNX-USA Delaware S&P 500 Index Fd Instl Class
International Business Machines Corporation 1.626% 15-MAY-2020 GRMCX-USA Natiorwide S&P 500 Index Fund Class C
. . . - R . BXMX-USA Nuveen S&P 500 Buy-Write Income Fund of Benef Interest
International Business Machines Corporation 2.75% 21-DEC-2020 SPIX-USA SE| Index Fd. S&P 500 Index Fund Class |
International Business Machines Corporation 1.375% 13-NOV-2013 KSABX-USA Scudder Invs Tr S&P 500 Stk B
DSPCX-LSA Delaware S&P 500 Index Fd Consultant C
SFXIX-USA State Farm S&P 500 Index Fund Institutional Shares
[Exchange Traded Funds
Market Watch 500-FAR Amundi ETF S&P 500 UCITS ETF EUR
500-LON Amundi ETF S&P 500 UCITS ETF EUR
BAME OF MONTRESL __ Y ; h O 500-TRCX Amundi ETF S&P 500 UCITS ETF ELUR
500U-PAR Amundi ETF S&P 500 UCITS ETF USD
Equities D 500H-FAR Amundi ETF S&P 500 (EUR) Hedged Daily UCITS ETF FCP
BMO-TSE Bank of Montreal ——
ESHO-LUSA eMini S&P 500 (CME) Continucus
Bonds SPOO-USA S&P 500 (CIIE) Continuous
USC3331C0ASZ  Bank of Montreal 1.95% 20-JAN-2017 (Reg 5) ISPO0-BMP S&P 500 (BMF) Continucus

063679ZT Bank of Montreal 1.95% 20-JAN-2017 (1444) Path S&P 500 Dynamic VIX ETN 0% 18-ALG-2021
XS1172084747 £g 5 7 Psth CEOE S&P 500 BuyWrite Index ETN 0% 28-MAY-2037
XS1270460691 . 06740L59 Path Inverse S&P 500 VIX Short Term Futures ETN 03¢ 17-JUL-2020
0636795H Bank of Montreal 2 24% 11-DEC-2017

06366CIWE Bank of Montreal 2 5% 11-JAN-2017

USCOE23PAP2S  Bank of Montreal 2 625% 25-14M-2016 (Feg Z)

0636794 Bank of Montreal 2 625% 25-AN-2016 (14£4)

D636TVHK Bank of Montreal FR! 24-5EP-2015

06366RR.C Bank of Montreal FRI 24-5EP-2015

2) After you are done, we will be able to monitor the list.



F Market Watch (@MW)
' H\: ;|E|E_¢ ‘m Market Watch Default  ~
(N[ # | Ticker [T| Last | Chg g | CVol | Vol3D [N # | Ticker [T| Last | Chg | %Chg

5P500-5PX 1916.02  0.00

3) If you would like to monitor some other fields, right click on the market watch window >
select Options > and you can browse through available columns and add new column.

options.. x|
Columns | Gmupingsl Display Sallingsl
~dwailable Colurns

i~ Wisible Colurmng
Il Column Header Column Header:

rices &I Mews Indicator INews Indicator S—
olume # ; .
rice Changes << Hemave Ticker Grouping Statistic:

'ortfolio/Benchmar [I:Sl: [""E
y um
alt“a;:‘:_'r’! Cha Average
ate ime *Chg WWeighted Average
ews MNew... ol Median
uantity — ol 30D Harmonic ‘Weighted dvg

Identifier Edi..
P
Dielete ™ Apply Statistic to Total Fow

~ Up/Dawn Color Based on.. ——

%Chg Edit |

K IE— |
LI LI Apply to Al Calumns
rlavout——————

H# of Column =
Sets: |3—_| ~‘weighting Method Bazed on ...

PosdMeq Sorting T hkt Cap i |
[
b ark et watch Defau 'I

K » Save As. I Delete

Ok | Cancel | Apply |




Identifier Lookup

If you are uncertain of the identifier of any securities, click the magnifying glass button and select
Identifier Lookup, and this will bring out the following window.

Markets Research Portfolic Company Charts Earnings

I=F]
lm m |<Search by Mames| j %] m

Equities ﬂ Region  Exchange Symhbol
+Taza 5.4 de CY. SID E|Mexi:co

4 Mexico TASAA-MEX
FTE3  PIOPENS

® Exch Traded Funds
I Mutual Funds MC3L PLOPENS

r"ljmaf}' Indices 01 Communigue Laborstory In.
ndices
Futures 01 5EP 000.00R0.01 OC AR

Exchange Rates 0.J15EP1100.00R0.01 OCAR
( Norell.5. Options 0J15EP500.000R0.010CAR

.5, Options
Irterbank Dffered Rates |015EFTO0.000RD.010CAR

Fired Income 0.115EPE00.000RD.D1 DCAR
Market Statistics 01 5EPS00.000RN 0 DCAR
Spot Prices
k1 BET1000 00RD M OCAR
k1 BET980.000RD M OCAR
k1 9EP1020 DORD M DCAR
k1 3EP1060 OORD MOCAR
K1 9EP1100 DORD M DCAR
0441 BET1 090.00R0.01 0CAR
01EF040.00RD.010CAR ol Bl
L | [ ro | [ RELATED SECURITIES ADD SELECTED
Selections: 0

o]
(7R = S e

o

You can search by name and narrow down the results with the categories on the left and the region
on the right, and after you finish selecting the name of the security you are looking for, you can
narrow down even further by choosing the region and exchange. After that, you can double click
the identifier in the right most box or click Add Selected to add the identifier into your selection
box. When you are done, click OK and your selections should be added to the tools you have
opened (ie. Chart, Market Watch, etc.).



Charting

E Chart (@C)
CIN - [* 7 R [PoRE (G [WeR (e [0

O International Business Machines Corp. (IBM-USA) [Delayed]

01:1

Jul

To chart a security, go to FactSet Menu > Charting > Chart. If you already have the identifier in the
search box at the top, or you have selected an identifier from the Identifier Lookup, FactSet will
automatically chart the symbol for you.

o click E to chart multiple indicators.
e click to toggle crosshair.

e click = to draw a horizontal line on the chart.
o click to draw a trend line between two points.
e click E to draw Fibonacci retracement lines.

To delete any lines drawn, right click the chart and go to Delete. If you would like to change the
charting details, right click on the chart and go to Options.

Charting Specific series

1. inthis example we will use the 30 Day US Commercial Paper (USCP30D-TU1)

« r-oQ

Learning Portal Today's Top Mews Markets (Beta) Quotes Charting -

USCPI00D-TUM - -~ Graph All Identifiers



2. Under the “Charts” box on the left hand side click the Blue X (shown below) to remove Plot 2

CHARTS

PLOT OPTIOMNS

Compare

FPlots

Plot 1: Auto Index -

Series 1: Price

Plot 2: Absolute -

Series 1: “Wolume

3. Under Plot 1, series 1, click the price button to change the graph

Flots

Plot 1: Auto Index -

Series 1: Price

4. Select “Fixed Income” 2 “Yields” = “YTM” to graph the Yield to Maturity of the 30 Day US
Commercial Pape

Plot1: Autoindex -

5. To change the date range, click the gear button on the top right side and a pop up “Chart Options”
should appear




6. Choose the desired date range by clicking the calendar button to the right of the “From” and “To”
label. Hit Enter.
7. Click the D(A) button and change it from “Auto” to “Daily”

Lt = C h-- . S

Daily
High: 0.22 Low: 0.17 Chg: 11.11%

8. Click the “Show Report” Button to show the table of values and find the desired date and the
corresponding value.

Date
High: 0.22 Low: 0.17 Chg: 11. 5 o

- “—— 14102015
13052015
12MOoF2015 o.zo
0S/10sZ01S o.zo
o851 02015 o.20
O7FMOos2015 o.20
0sSMor201s o.zo
O0SMos201S o.z20
0251042015 o.20
011052015 o.20
IO0Or0sSF2015 o.zo
2oV0avZ01sS o.=2=
Z8/09rZ01S o=z
25/09/2015 o2z
24508902015 o.z=2=
2IF0Z01S o.=2=
ZZr0orZ01S o=z
2150942015 o222
185072015 o.z2=
17Frosv201S o.=2=
16/09/Z015S o.=1
155092015 o.21

Retrieving Time & Sales data

Retrieving the Data

To calculate a market Volume-Weighted-Average-Price (VWAP) for a certain security using FactSet,

click the search icon on the top left of the screen (or press CTRL+SHIFT+F) and type: @T&S

4 ‘ *

— : '_

LEARNING

Time and Sales
@T&S Application

i

l Transcript

A new “Time and Sales (@T&S)” window will pop up. Within the new window fill out the Date/Time
Range and filters side bar to your desired settings. For daily values, remember to set the time from
9:30:00 to 16:00:00 and the beginning and end date to the same date. In this case we will use
September 1, 2015 as our date and will uncheck all filters. Next, within the search bar at the top

type your security ticker, we will use General Electric (GE-USA) as an example.



After entering your security, press the ENTER key. In our case, the security name will be “GE”. If
followed correctly, your window will look similar to the one below. If you are unsure about FactSet
naming conventions, you can type the name of your security and FactSet should automatically

populate a list with the possible results. The ending result will look like the screenshot below.

r

General Electri
Last Chg g A ol ] | u r A P
24.00 0.00  0.00% 000 0 0 0 A 0
'DatelTime Range ¥ Time Price Vol |Exch Bid | BSiz | ASiz | Ask CVe
|

FROM - ’

I 01/09/2015 [E~ :

[§01/09/2015 E~

The next step will be to export the data to Excel to perform your calculations. To do this right click
within the table and press “Download Report...” A window will pop up asking where you wish to
save the document, you can download the document anywhere but it should be saved as a “.csv”
file to ensure proper number formatting. The data can be copied or saved elsewhere after it has
been downloaded. Determine what data will be used in your calculations and copy this into a new

Excel file. Downloaded data will look like the screenshot below.



A B = D E

1 GE

2 |General Electric Company

3 Last Chg %Chg Bid Ask

4 25.11 0.02 0.08% 25.09

5

6 |From:01/09/2015 09:30:00 - To: 03/09/2015 04:00:00

7

8 Time Price Vol Exch Bid BSize

9 |16:00:27* 24.57 2867330 NYSE 24.57 1012
10 16:00:00 24.58 1900 NASDAQ 24,57 1012
11| 16:00:00 24.58 1900 ARCA 24.57 1041
12 15:59:59 24.58 1900 NASDAQ 24.57 1058
13 15:59:59 24.58 117 EDGX 24,57 1048
14| 15:39:59 24.58 1200 NYSE 24.57 827
15| 15:59:59 24.5762 200 FINRA ADI 24,57 827
16 15:59:59 24.58 200 NASDAQ 24,57 827
17| 15:39:59 24.58 420 ARCA 24.57 827
18 15:59:59 24.58 200 BATS 24,57 827
19| 15:39:39 24.58 7200 NYSE 24.57 827
20 15:59:59 24.58 200 NASDAQ 24.57 827
21 15:59:59 24.58 1085 NASDAQ 24,57 827
22 | 15:39:59 24.58 450 FINRA ADI 24.57 827
23 15:59:59 24.58 104 NASDAQ 24,57 827
24 15:539:59 24.58 511 NASDAQ 24,57 827
25| 15:39:59 24.58 12 NASDAQ 24.57 827
26 15:59:59 24.58 9 NASDAQ 24,57 827
27 | 15:39:59 24.58 775 NASDAQ 24.57 827
28 15:59:59 24.58 12 NASDAQ 24.57 827

Excel Add-in

Vol

ASize
1550
1550
1550
1550
1384
1384
1384
1384
1384
1384
1384
1384
1384
1384
1384
1384
1384
1384
1262
1018

Cvol

Ask

25.14 6178571 43689503

24.58
24.58
24.58
24.58
24.58
24.58
24,58
24.58
24.58
24.58
24.58
24.58
24.58
24.58
24,58
24.58
24.58
24.58
24.58
24.58

usD
ACVol

cval
49124615

46247585
46245685
46245568
46244368
46244168
46243968
46243548
46243348
46236148
46235948
46234863
46234413
46234309
46233798
46233736
46233777
46233002

Turnover AVWAP
1088316 N/A

VWAP

NYSE
VWAP
24.94

Status
24.2651 CLT, BK
cis
cis
24.2457 150, x
24.2456 150, x
24.2456 150, x
24,2456
24.2456 150, X
24.2456 150, x
24,2456 150, x
24.2456 150, x
24.2456
24.2456 150, x
24.2456
24,2456 150, x
24.2456 150, X
150, ODD, x
150, ODD, x
24.2456 150, x
150, ODD, x

1) To launch the Factset add-in search “ Factset Excel” in the start menu and select the

“FactSet Excel Add-In” shown below. This will have to be done even if Excel is already open.

Programs (2}
B ractset
Control Panel (3)
' Restore your computer to an earlier time
' Fix problems with your computer
&Y Restore your computer or reinstall Windows
Files (2)
[ Calculating VWAP using FactSet
(] FactSet Quick Start Guidea2c v2 (with Ruijiang%27s comments)

7 See more results

< | | Shutdown | » |

[ fact]

2) If Factset isn’t working in Excel please contact the Financial Research & Trading Lab

assistants.



3) When FactSet Add-In is enabled and opened properly, you will be able to see FactSet on the
toolbar.

= =

m Home Insert Page Layout Formulas Data Review Wiew Developer Capital IQ FactSet

O/ PE& O & I™

Show Insert Identifier Filings Quick Refrash ActiveGraph Launch
or Hide | Formula = Lookup * Wizard Report~ - - ? Help - FactSet
Sidebar Import Data Manage Data| Graphing Litilities
AL - b
A B C
19
20
21
22
23
24

25
IR

o
m
o
@
T
—
S

To insert a simple table of a data item versus date, you can click Sidebar > Insert, select the
identifier(s), the data item and input details, and then hit Insert at the bottom.

= = I= =R
Home Insert Page Layout Farmulas Data Review View Developer Capital 1Q Factset @ 0 = @ R
Utilities ~
fo P& & & ?
o P settings +
Show Insert Identifier Filings Quick Refresh | ActiveGraph Launch
or Hide| Formula ~ Lookup ~ Wizard Report ~ N - ? Help*  Fagset
Sidebar Import Data Manage Data|  Graphing Utilities
Al - L] 9
A B & D 3 F G H | J K
1
)
2
3
a
5 -
6 T X
7 -
3
Price ]
9 FactSet Global -FG_PRICE
10 Date ]
11 Factset Giobal - FG_paTe
12 Market Value -]
- Faceset okl -FG_MKT_VALUE
Company Name
14 Factset Global -FG_COMPANY_NAME
15 Commen Shares Outstanding -]
16 Prices- P_GOM_SHS_ouT
17 Enterprise Value - Using Diluted Shares [ ]
5 Factset Fundamenls G . r_EnvTRER VAL
Sales
19 Factset FUndamenals Consodaed - F:_SALES
20 EBITDA (Operating Income plus Depreciation & Amortization [l
2 Factset Fundamentals Consalite
2 EPS - Fully Diluted [
- FactSet Fundamentals Consolidter - FF_EPS_ DIL
Consensus Estim: -]
2 FactSet Estimates - FE_ESTIMATE
25 Price to Earnings - Closing Price as of Fiscal Period End [ -]
% Factset rundamenals Consolidsted - r_PE
27 Valuation ]
- FactSet Etimates - FE_VALUATION
Fiscal Period End Date [}
23 FactSet Fundamentals Consofidater - FF_FISGAL DATE
30 Price Returns
n Prices.P_PRICE_RETURNS
Fh Exchange Rate of Source Currency per Target Currency -]
prices e
33 Enterprise Value to EBITDA (]
34 Factset FUndamenals Consodted - F£_ENTRPR_VAL_ EBITDA_OPER
35 Volume
36 Factset Global - FG_VOLUME
37
38
39
40
W 4 ¥ M| Sheet1 /‘Sheetz Sheets ¥
Ready | 3 |

Note: You can only retrieve one type of series at once using this method.

Formula Lookup (FQL)
To look up a formula, go to the Insert Formula Dropdown Menu > Insert Formula, and the FactSet

sidebar will pop up.



With Insert Formula, you can search and select the Formula you will use to download and retrieve
data from FactSet.

FactSet Sidebar

Detail

F * Y Sources i

Price

FactSet Global - F&_PRICE

Dates

Prices - P_DWTE

Market Value {Current Only)

Factset Elobal - FG_MKT_VALUE

Company Name

FactSet Global - FG_COMPANY_NAME

Common Shares Qutstanding - Security Level

Prices - P_COM_SHS_OUT

Enterprise Value - Using Diluted Shares

FactSet Fundamentals Consolidated - FF_ENTRPR_VAL

Sales

FactSet Fundamentals Consolidated - FF_SALES

EBITDA (Operating Income plus Depreciation & A
FactSet Fundamentals Consolidated - FF_EBITDA_OPER

EPS - Fully Diluted F
FactSet Fundamentals Consolidated - FF_EPS_DIL

Consensus Estimate F
FactSet Estimates - FE_ESTIMATE

Price to Earnings - Closing Price as of Fiscal Perio F
FactSet Fundamentals Consolidated - FF_PE

Valuation

FactSet Estimates - FE_VALUATION

Fiscal Period End Date

FactSet Fundamentals Consolidated - FF_FISCAL_DATE

Price Returns

Prices - P_PRICE_RETURNS

Exchange Rate

Prices - P_EXCH_RATE

Enterprise Value to EBITDA

FactSet Fundamentals Consolidated - FF_ENTRPR_VAL_EBITDA_OPER

Volume
FactSet Global - FG_VOLUME

Retrieving Data
There are two ways to retrieve data — Data Downloading and =FDS Codes.

Using =FDS Codes

=FDS codes are DDE (dynamic data exchange) codes that make a direct call from Excel to FactSet's
mainframe. =FDS codes contain both the identifier and the data item. They calculate in the
spreadsheet with your codes, so FactSet does not create a separate data file (i.e., you only work
with one spreadsheet).

The Factset Sidebar will allow you to identify =FDS codes through the formula look-up bar. To
download data, first add security identifiers to the sidebar in the “identifier” field as shown below.


fdstp2://fdshelp.factset.com/oa2/View.aspx?i=false&p=true&c=1&node_id=3932&lang=en-US#mainframe

W FactSet Sidebar

Detail Insert Edit

EQUITIES

F-US

Then include your desired data through the “Data item” field, to request data search for a metric,
the example uses EBIT, and press enter. The sidebar will show items that match with your search
terms. Select a metric and press insert to input the data to a cell.

Data Item

TXE
F* Y Sources List

EBIT (Operating Income) *
FactSet Fundamentals Consolidated - FF_EBIT_OPER

EBIT Interest Coverage F
FactSet Fundamentals Consolidated - FF_EBIT_OPER_INT_COVG

EBIT Margin F
FactSet Fundamentals Consolidated - FF_EBIT_OPER_MGN
Enterprise Value to EBIT

FactSet Fundamentals Consolidated - FF_ENTRPR._VAL_EEIT_OPER
Consensus Estimate

FaciSet Estimates - FE_ESTIMATE

Actual

FactSet Estimates - FE_ACTUAL

Surprise

FactSet Estimates - FE_SURPRISE
Enterprise Value to EBIT

FactSet Market Aggregates - FMA_EVAL EBIT

EBIT

FactSet Private Company - FPC_EBIT

To change the template, you would simply change the FDS formula. As for refreshing your data, you
can go to the FactSet Ribbon > Refresh Dropdown Menu > select All =FDS Codes

=FDS Code Syntax

The general syntax for using =FDS codes in Excel is as follows:
=FDS("[symbol]","[item(date)]")

Iltems in square brackets signify inputs of the formula.

An example of retrieving Ford Motor Co price data is: =FDS("F-US","FG_PRICE(0)")

Unlike Data Downloading codes, there is no caret (*) at the beginning of an =FDS code. Instead, the
formula begins with =FDS. The symbol and item are enclosed in quotation marks.

Using FDS Codes for Time Series Data



Use the Factset Sidebar to generate FDS codes for time series data. Much like the earlier function
specify the identifier and data item that you wish to pull. After searching for a data item, such as

price, select which formula you would like to use. In the example below we selected Price, which

then shows three additional tools: Inputs, Definition and Formula Workspace.

Data ltem

N |
r * Y Sources List

Price

FactSet Global - FG_PRICE

Price - Average - for Dates Requested
Prices - P_PRICE_AVG

Price Returns F
Prices - P_PRICE_RETURMS

Price Returns - over Predefined Rang
Prices - P_PRICE_RETURNS_PR

Price - High

FactSet Global - FG_PRICE_HIGH

Price - Low

FactSet Global - F&_PRICE_LOW

Indexed Price

FactSet Global - FG_PRICE_INDEXED

Market Value - Company Level -
FactSet Reference Data - FREF_MARKET_VALUE_COMPA
Market Value - Security Level - Local F
Prices - P_MARKET VWAL SEC

Price - High (Intraday or Close) - over FF
Prices - P_PRICE_HIGH

Price - High (Intraday or Close) - over F
Prices - P_PRICE_HIGH_PR

Inputs - FG_PRICE

Definition - FG_PRICE

FG_PRICE

Source: FactSet Global
Returns the dosing price. For Bonds, the Clean
Price is returmed.

Formula Workspace
R X
=FDS5("F-US","FG_PRICE(-4D,0)")

The inputs tab allows you to specify certain characterisitcs for each data item. For Price you can
select the Date range you want to look at, the frequency of data, currency displayed and
adjustement items. The parameters below show daily price data from one month ago to the last



price in local currency accouting for stock splits and spinoffs. These parameters can be customized
to suit the data being pulled.

Inputs - FG_PRICE

Start Date: One Month Ago B

End Date: Latest Completecid

Frequency:

Currency:

Adjustments: Default - Splits & Spins

The Defintion tab shows exactly what the formual will be pulling. The picture below shows that this
price formula will specifically pull the closing price.

Definition - FG_PRICE
FG_PRICE
Source: FactSet Global

Retumns the closing price. For Bonds, the Clean
Price is returned.

The Formula Workspace tab allows you to view the FDS code that will pull the specific data that you
want to pull. You can also edit this code manually to reflect a different request.

15" "FG_PRICE
(-1AM,0,D)

When you have finalized all of the parameters you wish to pull regarding time series data click
insert to retrieve the values in excel.

Data Downloading

Downloading codes are used in spreadsheets to request data from the databases on FactSet via
Data Downloading. To create a template for Data Downloading, select “Series Lookup” from the
“Insert Formula” dropdown menu. First select the identifiers you wish to look at through the
Indentifiers menu on the right.



m FactSet Recommended

[~ Use Cumrent Idertifier

Fl#| o [~ identfier)
3 ‘|FOHD
F||#%
F -
MARKET_VALUE_COMPANY Start Date: ILE{ES{ Completed Period
Fli End Date: |
Security Level F|[% Frequency: |Default
HS_OU
F|l* Cumency: ILocal
Daily - FF_ENTRFR_VAL_DAILY
E Adjustmerts: | Diefault - Splts & Spinafs

This will open a new window where you can search for different assets or data available on Factset.
You can use either the search bar or left side menu as shown below.

3 Identifier Lookup =8| B |
T
[ Portfolio | [[ForD =10 EXEN
Cliert: [
P I —AR
=] u?{;:"a 61 Active and Inactive Equities Region Identifier
Ford Motor Company United States F-Us
Depository Receipt: .
P Ford Ctomotiv Sanayi A.5. Turkey FROTO-TR
Rights Forward Industries Inc. United States FORD-US
- ML‘I:‘Iar;aFmsd ‘Galliford Try PLC United Kingdom ‘GFRD-GB
ual Funas " " i
Exchange Traded Fur ‘Guildford Coal Limited Australia GUF-AU
Primary Indices Halfords Group Plc United Kingdom HFD-GB A
® Commodity Indices Harford Bank United States HFBK-US [
Exchange Rate Indice
# Hedge Fund Indices Hartford Financial Services Group, Inc. United States HIB-US
E_uu:y‘ \nd\cesl " John Lewis of Hungerford plc United Kingdom JLH-GB
wed Income Indices .
CDS Indices Kenford Group Holdings Limited Hong Kong 454-HK
Mutual Fund Indices Knusford Bhd. Malaysia S035-MY
Exchange Rates Knutsford Express Services Ltd Jamaica KEX-JW
Futures
U5, Options Oxford Bank Corporation United States OXBC-US
i# Mon-L.S. Options Oxford BioMedica plc United Kingdom 0XB-GB
‘\q‘:‘r”“ Offered Rt | | oyford Capital Corporation United States. OXFO-US
Yield Curves Oxford City Football Club, Inc. United Stales OXFC-US
Bonds Oxford Immunotec Global PLC United States OXFO-US
Municipal Debt A e e s PP S2
Bank Loans -
G ® Chooau J hoosiccro
Selections: 1
Forward Industries Inc. United States FORD ]
(7] [ ox ]| cancet |

When you have selected an identifier click “Add Selected” to indicate which identifiers you would
like information on, then click ok. This will bring you back to the series lookup screen. In the Series
Lookup Screen you will then select which data item you want to retrieve for each identifier.

The red boxes on the screen below show the two ways to search for items: either directly in the
search bar or through the suggested items in the left side menu and center display items. The green
box shows how to specify characteristics of the data being retrieved such as date. The blue box
shows how the data will be displayed on a new sheet. When you have requested everything click
ok.



I3 Series Lookup =[E8] X
[ =l K| R o o
Al Series By Categoy EIl <0 o I Use Cument identiier
Economic
|5 Exchange Rates Fl[] IIFUS ) B
[ Spot | - = M
Forward Flix]
Futures Frices - 155+ - Giobal - Daily - F_DATE
#ndices Warket Value - Company Level Fll%| lﬁ
ECFIP . FactSet Reference Data - Daiy - FREF_WARKET_VALUE_COMPANY Start Date: |End of Last Vorth s
olatiity
5 Commodies M_ari(_ﬂ}lal_ue (E)lfrrerﬂ‘on!y) Fl% End Date l—_lﬁ"e Days Ago - J
Interest Rates
| Equity Indices ding - Security Level Fl* Frequency:  |Default -
Fixed Income Indices S
FactSet Standardized Economics Cumency: Local -
# Data
Company Data+] m
Fao
Cash & Short Term Invesiments Fl[%]
k™ ¥ | | Factset Fundamentais Gonsoidated - Global - FF GASH ST [
INFO FuNCTIoNs | |
Description: | Motor Company - Price . Value - Company Level
Series ID: F-US:FG_PRICE ET_VALUE_COMPANYL.0)
Start Date: 20050921 20050821
End Date. 20150821 20150821
Units: Price - Close
Source
20150821 14.32 55504.34

] ¥ Output to new workbook [~ Use FDS Desaription

o] owee |

This will load various formulas with a

upn

which will then be used to pull the data.

in front of them, as shown below. This is Factset syntax

TICKERLES ~=SPEC_IL ~=SPEC_ID_DESCRIPTION('F-US:FREF_MARKET_VALUE_COMPANY(,,0)')
F-US:FG_FF-US:FREF_MARKET VALUE_COMPANY(,,0)
A=CONVEI ~=CONVERT_DATE(SPEC_ID_STARTDATE('F-US:FREF_MARKET_VALUE_COMPANY(,,0', D},'YYYYMMDD")
A=CONVEI ~=CONVERT_DATE(SPEC_ID_ENDDATE('F-US:FREF_MARKET_VALUE_COMPANY(,,0)', D},'YYYYMMDD')
A=SPEC_IC A=SPEC_ID_UNITS('F-US:FREF_MARKET_VALUE_COMPANY(,,0)")
A=SPEC_IC A=SPEC_ID_SOURCE('F-US:FREF_MARKET_VALUE_COMPANY(,,0)")
A=PSETCA A=SPEC_IL A=SPEC_ID_DATA('F-US:FREF_MARKET VALUE_COMPANY{(,,0)",0,0,D,NONE,NONE, 2}

To retrieve the data in the Factset tab, select “Data Downloading” under the refresh dropdown

menu as sh

own below.

=|uaﬂ.-wv|
[l /o P

Insert
Formula = Lookup ~ Wizard Documents Report

Show
or Hide

Sidebar

Insert Formulas

£

Quick

Page Layout

Identifier Filings Source

Import Data

Q

| Al

* |

fe | TICKERLESS

A

B C D E

TICKERLES

A=SPEC_ICA=SPEC_ID_DESCRIPTION('F

(=B = R I R TR S T ]

F-US:FG_FF-US:FREF_MARKET VALUE,
A=CONVEI "‘=CONVERT_DATE{SPEC_I1
A=CONVEI *=CONVERT_DATE(SPEC |

A=SPEC_IC ~=SPEC_ID_UNITS{'F-US:FRE

All ActiveGraphs/Fields

D
g
2
i

Data Downloading

A=SPEC_IC ~=SPEC_ID_SOURCE('F-US:F

&

Eestare All ActiveFields

g

Restore Selected ActiveFields

w0)')

Data Review View Developer Capital IQ FactSet Thomsar
Cloo Il & E @& 2
ﬁ PowerPaoint ~
efresh|Manage Pause ActiveGraph Excel Charting | Modeling
Links = FDSLIVE | 9 By Name - Taols = Taols
Worksheet ata Graphing Maodeling
Warkbook
Selection | 1 K L
All =FDS Codes ANY(,,0)')

IALUE_COMPANYL,O}', D), Y¥YYMMDD')
LUE_COMPANY(,,0)', D),"YYYYMMDD')

A=PSETCA “=SPEC_ILC *=SPEC_ID_DATA('F-US:FREF_MARKET _VALUE_COMPANY(,,0)',0,0,0,NONE,NONE,2)



You will then be asked to save a new file which includes the downloaded data. Excel will create a
separate file (or data file) for each identifier which displays the requested data. If you want to make
any changes to the codes in your spreadsheet (formatting, adding new codes, etc.), make sure you
make the changes in the original file (or template file), and refresh the data from the FactSet
dropdown menu and view the results in the new data file.

Template File:

9 [=

m Home Insert Page Layout Formulas Data Review View Capital I F

D o PO& © & i

Show Insert  Identifier Filings Quick Refresh ActiveGraph Launch
or Hide | Formula = Lookup ~ Wizard Report~ - - ? Help ~ FactSet
Sidebar Import Data Manage Data| Graphing Utilities

H7 - Jx

A B C D E F
1
2 IBM A=FG_DATE(0,-4D) ~=FG_PRICE(0,-4D)
3

Data File:

& = I=
Home Insert Page Layout Formulas Data Review View Capital 1 F
o p r ¥ utilities ~ I3
O~ P P& & E I
Show Insert  Identifier Filings Quick Refresh AdtiveGraph Launch
or Hide | Formula ~ Lookup ~ Wizard Report = - - ? Help~ FactSet
Sidebar Import Data Manage Data| Graphing Utilities
H10 - e
A B C D E F
1
2 IBM 9/07/2012 199.5
E] 9/06/2012 199.1
4 9/05/2012 195.04
8 9/04/2012 194,54
6 8/31/2012 194.85
7
o



