Historical Beta Values using WRDS
Log into WRDS using your e-mail (with usc.edu extension)

Select from the left side of the page: CRSP->Stock /Events—>Beta Deciles
e Step 1: Enter the date range
e Step 2: enter stock symbols (cut and paste a list or look up companies or other company identifies)
e Step 4: Select Market type (NYSE/AMEX or NASDAQ)
e Step 4: Chose Beta value (BETAV) and Date
e Step 5: Select output format (e.g. xlIsx), then SUBMIT QUERY
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CRSP Portfolio Statistics and Assignment: Beta Deciles (Daily) ]
Portfolio Statistics and Assignment Time Series is a set of portfolio time series. Each portfolio time series is based{
on a portfolio type defined by CRSP and contains a history of statistics and portfolio assignments for a security. Thf
portfolio time series can be linked to CRSP index returns data to calculate excess returns of a security against its 3
assigned index portfolio at any time during its history.

Select a Data Set:

Select an available dataset
Help me find my data

CRSP

Annual Update

Stock / Security Files

Stock / Events

Stock / Portfolio Assign
pasabizasian Deciles

Beta Deciles

Bociles Step 1: What date range do you want to use?

Index / Stock File Indexes I would like data from start date: [2007 , to end date: 2013 (yyyy).
Index / Cap-Based Portfolios

Index / S&P 500 Indexes

Index / Treasury and Inflation

Note that the portfolio information is a module of the associated daily or monthly stock data. Indexes based on th
portfolios are included in the CRSP Indexes product.
For more about this dataset, see the Variable Descriptions, Dataset List, Manuals and Overviews or FAQs.
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Index / CRSP Select Series . ; i ?
CRSP/Compustat Merged Step 2: How would you like to search this dataset?
Treasuries What format are your stock codes?

Treasury / Daily
L ey Enter the dates; add stock
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