COMPUSTAT Data Guide

LIM

12301 Research Blvd.
Building IV, Suite 410
Austin, TX 78759

U.S. Help Desk Phone: +1-800-546-9646 (or direct +1-512-697-3000), select ext. 3400
U.K. Help Desk Free Phone: 0800 032 6063

Europe Help Desk Phone: +44 20 7190 2947

Help Desk Email: support@lim.com

+1-512-697-3001 (Fax)

Part Number: 076_107
Date: June 28, 2007



Copyright © 2007 by Logical Information Machines, Inc.
Patented May, 1995 U.S. Patent No. 08/392, 612

All rights reserved.

®Compustat is a registered trademark of Standard & Poor's.

No part of this publication may be reproduced, stored in a retrieval system, or transmitted in any form or by any means, electronic, mechanical,
photocopying, recording, or otherwise, without the prior written permission of Logical Information Machines, Inc.

Restricted Rights Legend

Use, duplication, or disclosure by the Government is subject to restrictions as set forth in subdivision (c) (1) (ii) of the Rights in Technical Data and
Computer Software clause at 252.227-7013.

Logical Information Machines, Inc.
120 North LaSalle Street

Suite 2150

Chicago, IL 60602

Phone: +1 (312) 456-3000

Product names mentioned herein are for identification purposes only and may be trademarks and/or registered trademarks of their respective
companies.

While every precaution has been taken in the preparation of this manual, we assume no responsibility for errors or omissions. Neither is any liability
assumed for damages resulting from the use of the information contained herein. Logical Information Machines, Inc. may revise this publication from
time to time without notice.



COMPUSTAT DATA GUIDE iii
Table of Contents

Table of Contents

COMPUSTAT Xpressfeed Fundamentals ........cooovvueeiieeiiiiiniiiimiiiieeciiiiiiieeeeecnnsnseseeeeeecsssennnns 1
Data Organization .......ccooiiiiiiiiiiiiiiiii i 1
Company Level CSGVEKEY ....iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii e 1

MIM Symbol DeSCIIPON ..cooeeviiiiiiiiiiiiiiiiiiii 2

COIUMNS 11iiiiiiiiiiii e 2

EXamPIEs .oooooiiiiiiii 4
MIMIC EXAMPIE ..ooiiiiiiiiiiiiiiiiiiic e 4

XIMIM EXAMPLES ..vvviviiiiiiiiiiiiiiiiiieiiieeieeeeee ittt 6



iv COMPUSTAT DATA GUIDE
Table of Contents



COMPUSTAT DATA GUIDE
COMPUSTAT Xpressfeed Fundamentals

1

COMPUSTAT Xpressfeed Fundamentals

The LIM implementation is a subset of the COMPUSTAT® offerings consisting of the COMPUSTAT
North America Xpressfeed Fundamental data. The Xpressfeed Fundamental data is updated daily and
includes up to 20 years of Annual and 48 quarters of Quarterly Fundamental data.

4 LIM also offers an Oracle Xpressfeed Fundamental data implementation. Please contact your
y. LIM sales representation (sales@lim.com) for more information.

This guide serves to show how the data is organized in the MIM system. The following will detail the data
paths, structure, naming conventions, column information and query examples for usage.

Data Organization

To view the COMPUSTAT data path in MIMIC, select the Search Database @ button, then select the Tree
View tab. Open the folders for Equities:S&PCompustat.

Tree View | Search
— i Equities - Root of Equities Tree

S |52 Compust at
|| CSEYKEY

Company Level CsGVKEY

The COMPUSTAT data is organized by the company's CsGVKEY. The CsGVKey folder contains three sub
folders ordered by CsGVKEY:

=J-_4 Equities - Root of Equities Tree
' i—---_-JS&PCI:umpustat
L B0 CSGWKEY
£ ] CsGVKEY.O
-] CsEVKEY 1
- | CsGVKEY.Z


mailto: sales@lim.com
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The 32,000+ symbols are organized by tiered sub folders according to the CsGVKEY number:

=J-\_ 4 Equities - Root of Equities Tree
=¥ S&PCornpustat

= CSEVKEY
=4 CsGYKEY.O

= CSGVKEY.O0

£ | CsGYKEY.001

-] CsGVKEY.002

-] CsGVKEY.003

-] CsGVKEY.004

-] CsGVKEY.005

-4 CsGVKEY.006
£ @ GYKEY.0DE003 - INTEGRATED DEVICE TECH INC
@ GYKEY.D06003.01 - INTEGRATED DEVICE TECH INC
£ @ GYKEY.ODE00S - INTEL CORP

it

S e B e OOy O

MIM Symbol Description

The MIM symbol description contains - “CsGVKEY: NAME: STATUS: INACTIVE DATE”.

An active company may ot may not have an "A" to show that it is an active company:

o). CsGYKEY. 006

£ @ GYKEY.DDE003 - INTEGRATED DEVICE TECH INC
GYKEY.006003,01 - INTEGRATED DEVICE TECH INC
GYKEY 006008 - INTEL CORP
GYKEY.006008,01 - INTEL CORP
GYKEY 006013 - INTELLIGENT SYSTEM CORP
GYKEY.006013,02 - INTELLIGENT SYSTEM CORP
GYKEY 006020 - INTER-TEL INC -SER A&

oy PO sy PO e O o O o Y oy O

An inactive company has an "I" and then the date after the company name to designate the inactive status.
The following is a fictitious example:

CsGVKEY.006815 - JOHN DOE CORP 107/31/1995

Columns

Each company has a folder marked by their CsGVKEY which never changes. Each company CsGVKEY
folder contains one or more MIM symbols. The company level and security level MIM symbols will have
different data columns.

The following shows a portion of the columns for the Intel Corporation:
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— _4 Equities - Rook of Equities Tree
- 4 S&PCompustat
=2 CSGYKEY
=4 CSGWKEY.D
=4 CsGYKEY. 00

-] CSGWKEY. 001
£ ) CsGYKEY.002
- | CeEvEEY. 003
- | CeEviEY. 004
-] CsGYKEY.005
- CsGYKEY. 006

+ @ GVKEY, 006003 - INTEGRATED DEVICE TECH INC

+ @ GWEEY,008003.01 - INTEGRATED DEVYICE TECH INC

=@ GYKEY,00A003 - INTEL CORP
------ <4 CsACCHG - Accounting Changes-Cournulative EFfect
------ 4 CsRCCHED - Accounting Changes-Cornulative EFfect
------ 4 CsACCHEY - Accounting Changes-Cumulative EFfect
------ -+ CsACDO - Current Assets of Discontinued Operations
------ 4 CsACO - Current Assets-Other-Tobal
------ # CsACODD - Other Current Assets Excl Discontinued Operations
------ # CsRCOMING - Accurnulated Other Comprehensive Income (Loss)
------ # CsACOMINCG - Accurulated Other Comprehensive Income (Loss)

By PN o PO RO o

The column data will come from the following areas:

® General Company Information
e Annual Data
® Quarterly Data

The column data comes from the following Express Feed tables:

e COMPANY
e CO_AFNDI1, CO_AFNDI1
e CO_IFNDQ

The MIM column naming convention for the COMPUSTAT data is all capital letters with a "Cs" prefix.
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Examples

MIMIC Example

The following MIMIC example will return an annual P/E ratio.

Jlll MIMIC - newcompustat. llc [aussm41:6400]

File Edit Y“iew Options Tools Help
~ ¢
(L A7)

DEH® &=

MIMIC | Stored Formulas | Screering |

WHRE - ee

Label Descripkion MIM Symbol Calumn Time Units Units Chart T

| mip Series | S Formula |  Curve l. ﬂForward Curye |

Formula: close of GILIBM.MYSENCSEBITDA of GYEEY. 0060686

Descripkion: | PJE ratio

Shows in Table Show in Chart  Chart Type: Chart Label: | Precision:|4 b

| ) ot Chart Stats |

S,
Date Options ‘Warkshest Options
Skart: ] Relative Chart Title:| |
Eod a Today Skip All Mar Missing Daka Mals: |Fi|| Mat |
[] skip ‘Weekends Execution Units: | 1/ ||Days “ |
. 2 Y
Hinge ke | - | |‘f‘ears M | Table Summary Stats

Table Date Sart Ascending 2 Axis Config

[[] Seasonal Analysis [
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Results:

Jll MIMIC - newcompustat. llc [aussm41:6400]

File Edit \Wiew Options Tools Help
DYEHS Z%HEL
Dates ™~ P/E ratio

P/E ratio
12)31/1968 0.0054
12)31/1969 0.0052
12/31/1970 0.0054
12)31/1971 0.0054
12)31/1973 0.0036
12)31/1974 0,002z
12)31/1975 0.0027
12)31/1976 0.0029
12)31/1979 0.0021
12)31/1980 0.0020
12)31/1951 0.0015
12)31/1982 0.0021
12)31/19584 0.0021
12)31/1985 0.0027
12)31/1986 0.0027
12)31/1987 0.0026
12)31/1990 0.0019
12)31/1991 0.0023
12)31/1992 0.0010
12)31/1993 0.0023
12)31/1996 0.0030
12)31/1997 0.0040
12)31/1998 0.0063
12)31/1999 0.0066
12)31/2001 0.0090
12)31)2002 0.0063
12)31/2003 0.0054
1213112004 0.00:1
=y 0.1074
Average 0.0033
Average ... 0.0033
fAverage (- 10,0000
Percent (+) 100,0000
Percent (-] 10,0000
Tazinnur 0.0090
Tinirnurn 0.0010
Skd Devia. ., 0.0020
Lskat 1.8749
ariance 0.0000
Lask 0.00e1
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XMIM Examples

The following examples were performed in the XMIM application.

Example 1

The following query is a time-series profitability analysis of IBM using COMPUSTAT data. This query can be
set up and easily calculated for any company in the Cstat database.

Calculations include:

ROA (Return On Assets)

Profit Margin After Tax

Assets Turnover

Sales as a Percentage, Sales = 100%

COGS (Cost of goods sold as percentage of sales)
Selling and Administrative Expenses as a Percentage of Sales
Income Taxes as a Percentage of Sales

Operating Income Margin

9. Receivables Turnover

10. Inventory Turnover

11. Fixed Asset Turnover

PN E DN

LET
ATTR sal es100percent = (CsSALE of GVKEY. 006066 / CsSALE of GVKEY. 006066)
* 100
LET
ATTR COGSper centsal es = (CsCOGS of GVKEY. 006066 / CsSALE of GVKEY. 006066)
* 100
LET
ATTR S&Apercentsal es = (CsXSGA of GVKEY. 006066 / CsSALE of GVKEY. 006066)
* 100
LET

ATTR | ncTaxper cent sal es
= (CsTXT of GVKEY. 006066 / CsSALE of GVKEY.006066) * 100

LET
ATTR FA1 = (CsAT of GVKEY.006066 1 year ago - CsAO of GVKEY.006066 1
year ago )
LET

ATTR FA2 = (CsAT of GVKEY. 006066 - CsAO of GVKEY.006066)

SHOW

| BM ROA: (CsNI of GVKEY. 006066 / CsACT of GVKEY.006066) * 100

PMar gi nAT: (CsNI of GVKEY. 006066 / CsSALE of GVKEY.006066) * 100

Asset Turn: CsSALE of GVKEY. 006066 / (
(CsAT of GVKEY. 006066 + CsAT of GVKEY. 006066 1 year ago ) / 2
)

CsSALEs100p: sal es100percent

CsCOGSp: COGSper cent sal es
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S&Ap: S&Aper cent sal es

I ncTaxp: | ncTaxpercentsal es
Operlnc: sal esl00percent - (COGSpercentsal es + S&Apercentsal es +
I ncTaxper cent sal es)
RecTurn: CsSALE of GVKEY. 006066 /
((CsRECT of GVKEY. 006066 + CsRECT of GVKEY.006066 1 year ago ) /
2)
Csl NVTurn: CsCOGS of GVKEY. 006066 /
((CsINVT of GVKEY. 006066 1 year ago + CslNVT of GVKEY.006066)
! 2)
FATurn: CsSALE of GVKEY. 006066 / ((FAL + FA2) /| 2)
VHEN
Date is within 10 years

Results:

As the width of the results was too wide to fit the page, the results are displayed in two sets.

The following shows the first half of the results.

Let wariable walues:

galeslO0percent = (Ce3ALE of GVKFEY.O06086 7/ Cs5ALE of GWEEY.O006066) + 100
COG3percentsales = [CeCOGS of GVEEY.OO06066 / Cs33ALE of GWEEY.006066) % 100
Sebhpercentsales = [CeX3GA of GVEEY.O006086 / Cs3ALE of GWEEY.O0080868) * 100
IncTaxpercentsales = [(CeTXT of GVEEY.OO06066 f Cs3ALE of GWEEY.O006065) * 100
FAl = (C2AT of GVEEY.O006066 1 year ago - Csil of GYEEY,.O006066 1 year ago

Fiz = [C3AT of GVEEY.O008066 - Cszi0 of GVEEY.O0O0E066)

Date Day IEM.ROA PMarogindT LzzetTurn Cs54LE=s100p CsCOGap
1273171997 Wed 15.0750 7.7610 0.9655 100.0000 55,5937 27.
1273171995 Thu 14,9386 7.7455 0.58748 100.0000 56. 71561 26.
1273171999 Fri 17.8705 5.8089 1.0086 100.0000 56,4947 24,
1Z2/31/2000 Sun 15.4435 9.1554 l.0054 100.0000 55,2142 23.
1273172001 Hon 15.1885 §.994z2 0.9721 100.0000 5§. 1010 26.
1273172002 Tue §.5928 4. 4054 0.8787 100.0000 55.1517 26.
12/31/2003 Wed 16.8519 5.5077 0.8871 100.0000 57.9473 25,
12/31/2004 Fri 17.9478 §.7545 0.9015 100.0000 57,6407 25,
1273172005 jat 17.3759 G§.7059 0.854350 100.0000 54, 3545 z27.
1273172006 un 21.2539 10,3824 0.5749 100.0000 52,7367 25.

Avrg 16.6538 8.3227 0.9318 100.0000 SG. 6283 26,
AvgPos 16.6538 §.3227 0.931a8 100.0000 56. 6253 Z26.
AvgNed Hall Wall Hall Nall Hal
PctPos l00. 0000 100, 0000 lo00. 0000 100.0000 100. 0000 100.
Potledg 0.0000 0.0000 0.0000 0.0000 0. 000 a.

Maximuam 21.2539 10,3824 1.0088 100.0000 5§.2142 25.
Minimuam 8.5926 4.4084 0.8480 100.0000 52,7367 23.
StdDhew 3.3475 1.5620 0.0595 0.0000 1.5413 1.
Zitat 4.9750 5.3284 15.6493 Wall 30,7545 17.
Variance 11.2057 Z.4397 0.0035 0.0000 3.3903 Z.

10 Occurrences

S&ip

3998
SE11
9623
5090
1855
7004
7150
5555
0G5
Gde9

3271
3271

HalN
noooo
Qooo
Gde9
5090
5161
3654
2955

7
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The following shows the second half of the results:

Date Day IncTaxp OperInc RecTurn CaINVTurn FaTurn
1273171987 TWed 3.7372 12.9694 3.3413 7.9718 1.3z207
1273171986 Thu 3.3208 13,3799 3.2275 §.9602 1.3317
l2s31/195839 Fri 4.6203 13,9226 3.2187 9.58252 1.4038
12/31/2000 Sun 3.8927 14,3841 3.0302 10,6839 1.4346
12/31/2001  Mon 3.7617 11.9459 2.9740 11.0021 1.2705
1273172002 Tue 2.6975 12,4504 Z.9861 12,6707 1.1023
1273172003 Wed 3.685587 12,6791 3.1674 16,9619 1.1674
1273172004 Fri 3.7178 13,0819 3.3752 17,7386 1.1852
1273172005 Jat 4. 64357 13,1630 3.4675 16,0997 1.1147
1273172008 Sun 4. 2669 14,1495 3.56589 17.06839 1.10%98

Ay 3.8317 13.21z29 3.2354 12.68978 1.2441
AvgPaos 3.8317 13,2129 3.2354 12.68978 1.2441
Avried Nall Nal Nall Hall Hal
PctPos loo. 0000 100, 0000 l00. 0000 100. 0000 100.0000
Potledg 0.o00a 0.0000 0.00o0o0 0.ooo0 0.0oo0

Maximum 4.6437 14,3841 3.5658 17,7386 1.4346
Minimum Z.6975 11.9459 Z.9740 7.9718 1.1023
Stdhew 0.5849 0.7691 0.2031 3.7315 0.1248
Zitat 6.5615 17.1796 15.9261 3.4565 9.9647
Wariance 0.3421 0.5915 0.0413 13.59240 0.0156

10 Occurrences

Example 2

The following query is an IBM study, showing the COMPUSTAT quarterly data and quarterly sales analysis.

#Exec Units set to 1 Quarter

LET
ATTR PTMargin = (CsPI Q of GVKEY. 006066 / CsSALEQ of GVKEY. 006066) * 100

SHOW
CsSALEsNet Q| y: CsSALEQ of GVKEY. 006066 /
(CsCSHPRQ of GVKEY. 006066 * CsAJEXQ of GVKEY. 006066)
PreTaxProfitMrgin: PTMargin
PreTaxPMove: nove from 1l value ago to today of PTMargin
VWHEN
Date is within 5 years



Results:

Let vari abl e val ues:
(CsPl Q of GVKEY. 006066 / CsSALEQ of GVKEY.006066) * 100

PTMargin =
Dat e Day
06/ 30/ 2002 Sun
09/ 30/ 2002 Mon
12/ 31/ 2002 Tue
03/ 31/ 2003 Mon
06/ 30/ 2003 Mon
09/ 30/ 2003 Tue
12/ 31/ 2003 Wed
03/ 31/ 2004 Wed
06/ 30/ 2004 Wed
09/ 30/ 2004 Thu
12/ 31/ 2004 Fri
03/ 31/ 2005 Thu
06/ 30/ 2005 Thu
09/ 30/ 2005 Fri
12/ 31/ 2005 Sat
03/ 31/ 2006 Fri
06/ 30/ 2006 Fri
09/ 30/ 2006 Sat
12/ 31/ 2006 Sun
03/ 31/ 2007 Sat
Avg
AvgPos
AvgNeg
Pct Pos
Pct Neg
Maxi mum
M ni mum
St dDev
ZSt at
Vari ance
20 Cccurrences
Example 3

CsSALEsNet Qx| 'y

11

11

15

13

13

13

17

13

100

11

. 5255
11.
13

7249
9394

. 6296
12.
12.

5048
4936

. 1671
13
13

1082
7522

. 9848
16.
14

6793
0652

. 8849
13
15

5292
4748

. 2049
14
14

2318
9465

. 4206

NaN

. 8562
13

8562
NaN

. 0000
. 0000
17.

4206

. 5255
. 6008
. 6556
. 5626

PreTaxProfitMargin

3
12.
11.

9
11.
11.
14.

8
10.

9
14.

8
12.
13.
18.
11.
13.
14.
18.
11.

12.
12.

100
0
18
3

3

3
11

0278
1286
4508
8729
4003
8437
9655
7937
7628
3580
6290
7742
2721
5399
7006
8108
1932
0381
3335
7073

0301
0301

NaN
. 0000
. 0000
. 7006
. 0278
. 4318
. 5055
L7772
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Pr eTaxPMhove

-7.0276

9. 1007
-0.6778
-1.5779
. 5274
. 4434
. 1218
. 1718
. 9692
4048
2710
8548
4979
2678
1607
8898
3824
. 8449
. 2953
. 6262

ORORONRWAUNRREO®WO R

0. 0826
3. 1569
-4.5288
60. 0000
40. 0000
9. 1007
-7.0276
4.6239
0.0179
21. 3804

The following query shows the annual and management performance calculations for IBM using the

COMPUSTAT data.

Ratios include:

ik o

Return on Assets
Return on Equity
Gross Margin
Operating Profit

Return on Sales

9
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#Set execution units to Year

SHOW
| BM ROA: CsNI of GVKEY. 006066 / CsACT of GVKEY.006066
| BM ROE: CsNI of GVKEY. 006066 / CsSEQ of GVKEY. 006066
| BM GrossMargi n: (CsSALE of GVKEY.006066 - CsCOGS of GVKEY.006066) /
CsSALE of GVKEY. 006066
| BMpProfit: (CsSALE of GVKEY. 006066 - CsXSGA of GVKEY.006066) / CsSALE
of GVKEY. 006066
I BM ROS: (((CsSALE of GVKEY. 006066) -
(CsXSGA of GVKEY. 006066 + CsCOGS of GVKEY.006066))) / CsSALE
of GVKEY. 006066
WHEN
Date is within 10 years

Results:

Dat e Day | BM ROA IBM RCE | BM GrosshMargin | BMOpProfi t
12/31/1997 \Wed 0. 1507 0. 3075 0.4411 0. 7260
12/31/1998  Thu 0. 1494 0. 3256 0. 4328 0.7342
12/ 31/ 1999 Fri 0.1787 0. 3760 0. 4351 0. 7504
12/31/2000  Sun 0.1844 0. 3924 0. 4179 0. 7649
12/ 31/ 2001 Mon 0. 1819 0. 3271 0. 4190 0. 7381
12/ 31/ 2002  Tue 0. 0859 0. 1571 0. 4185 0. 7330
12/ 31/ 2003 \Wed 0. 1685 0.2721 0. 4205 0. 7429
12/ 31/ 2004  Fri 0. 1795 0. 2834 0. 4236 0. 7444
12/ 31/ 2005  Sat 0.1738 0. 2397 0. 4562 0. 7219
12/31/2006  Sun 0. 2125 0. 3330 0. 4726 0. 7115

Avg 0. 1665 0.3014 0. 4337 0. 7367
AvgPos 0. 1665 0.3014 0. 4337 0. 7367
AvgNeg NaN NaN NaN NaN
Pct Pos 100. 0000 100. 0000 100. 0000 100. 0000
Pct Neg 0. 0000 0. 0000 0. 0000 0. 0000

Maxi mum 0. 2125 0. 3924 0. 4726 0. 7649
M ni mum 0. 0859 0. 1571 0. 4179 0. 7115
St dDev 0. 0335 0. 0683 0.0184 0.0152
ZSt at 4.9750 4.4153 23. 5552 48. 5948
Vari ance 0. 0011 0. 0047 0. 0003 0. 0002

10 Cccurrences

Example 4

The following query shows how to calculate a P/E ratio in XMIM.

#Set execution units to Year

SHOW
IBM PE: Close of GI.1BMNYSE / CsEPSPX of GVKEY. 006066
WHEN
Date is within 10 years

o o

100
. 0000
. 1854
. 1515
. 0117
. 5237
. 0001

O~ OOOO

coocoocooo0o00

| BM ROCS

. 1671

1670
1854
1828
1571
1515
1634
1680

. 1781
. 1842

. 1704
. 1704

NaN
0000



Results:
Dat e Day
12/ 31/ 1997 Wed
12/ 31/ 1998 Thu
12/ 31/ 1999 Fri
12/ 29/ 2000 Fri
12/ 31/ 2001 Mon
12/ 31/ 2002 Tue
12/ 31/ 2003 Wed
12/ 31/ 2004 Fri
12/ 30/ 2005 Fri
12/ 29/ 2006 Fri
Avg
AvgPos
AvgNeg
Pct Pos
Pct Neg
Maxi mum
M ni mum
St dDev
ZSt at
Vari ance
10 Qccurrences

13
25
18
27.

24

20
19.
16.
15

19.
19.

100

27

33

BM_PE

. 4648
6574
3824
5590
1820
. 7604
9683
5595
4729
7967

0803
0803

NaN
. 0000
. 0000
. 1820
. 4648
. 7866
. 2973
. 4844
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