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Notes 

• The example program below may be used to download TAQ MASTER files 
from WRDS. 

 

• You may copy the code into SAS. Please be sure to modify the program 
(i.e., library names, file names)  according to your needs. 

 

• Text in green in the document below indicates comments and will not be 
executed by SAS. 

 

• This program is based upon a sample code provided by WRDS : 

     (http://wrds.wharton.upenn.edu/) 
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/* tell SAS where to store the datasets on your computer 
(This should be modified according to your folder structure) */ 
 
libname myLib "H:\SAS_for_WRDS"; 
  
/* details about the PC-connect (this is always the same), it will trigger a login 
prompt. Use your WRDS user name and password to log on*/ 
 
%let wrds = wrds.wharton.upenn.edu 4016; 
options comamid = TCP remote=WRDS; 
signon username=_prompt_; 
  
/* everything after 'rsubmit' will be executed on WRDS!! */ 
 
rsubmit; 
 
/* data is organized in libraries, locally, as well as on WRDS 
tell SAS to look in '/wrds/taq/sasdata' when you use 'taq' as the library name */ 
 
libname taq '/wrds/taq/sasdata'; 



  
/* SQL (Structured Query Language) is a language to process data that is supported by 
SAS 
  
 "create table example as " 
-> create a new table with the name 'taqmaster' in the default library 'work' 
  
"select a.* from taq.mast_199301 a" 
-> select all records from taq.mast_199301 (the a behind taq.mast_199301 means that a 
will refer to this dataset. a.* therefore selects all variables */ 
   
  
PROC SQL; 
  create table taqmaster as 
  select a.* 
  from taq.mast_199301 a; 
quit; 
  



/* since the dataset is created on the WRDS server, it needs to be downloaded in 
order to access it locally; download the dataset work.taqmaster from the server 
to your computer. It is suggested that file on your local drive will be named with 
indication of month and year (as below)*/ 
 
proc download data= taqmaster out=myLib.taq_mast_199301; 
  
/* 'run' tells SAS to start executing the submitted statements */ 
 
run; 
  
/* stop processing statements on WRDS and continue working locally */ 
 
endrsubmit; 
  
/* creating frequency tables to check the downloaded data file */ 
 
proc freq data=myLib.taq_mast_199301; 
   tables symbol name cusip etn eta etb etp etx ett eto etw its icode shrout uot 
denom type fdate; 
   run; 



/* examining the data as a table (similar to excel spreadsheet) */  
 
proc print data=myLib.taq_mast_199301; 
var symbol name cusip etn eta etb etp etx ett eto etw its icode shrout uot 
denom type fdate; 
run; 
  
/* exporting the new SAS data file into .csv file so that it could be read in 
excel. Please modify the folder and file names accordingly */ 
 
proc export 
DATA=myLib.taq_mast_199301 
OUTFILE="H:\SAS_for_WRDS \taq_mast_199301.csv" 
DBMS=csv REPLACE;  
run; 


