How to get economic/financial data?




Classification of data source

Classification on charge
Non-Free

Free

Classification on Topics
General

Specific



Non-free Data Source

» Bloomberg

» Datastream
» Thomson ONE



Free Data Source

» Yahoo Finance
» Google Finance
» OECD

» FRED

» World Bank



General Data Source

» Datastream

» Yahoo Finance

» World Bank

» Office for National Statistics (UK)



Specific Topic Data Source

» Football-data (www.football-data.co.uk)

» UK house price index
(www.nationwide.co.uk/default.htm)

» Historical exchange rate series
(www.oanda.com/convert/fxhistory)

» US macroeconomic series (www.bls.gov)


http://www.football-data.co.uk/
http://www.football-data.co.uk/
http://www.nationwide.co.uk/default.htm
http://www.oanda.com/convert/fxhistory
http://www.bls.gov/

Some Common Data Source




UK Data

» Office for National Statistics (ONS) Time Series
Data:

» UK Data Service



European Data

» Eurostat (formerly known as Eurostat New Cronos)
» FAME (Financial Analysis Made Easy)



International

» International Energy Agency (IEA)
» International Monetary Fund (IMF)

» United Nations Industrial Development Organisation
(UNIDO)



International

» World Bank:

» United Nations Commodity Trade Statistics (Database
UN Comtrade):



Datastream Quick Guide
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Access
» 2 PCs in old library

» Login info: Username & Password

» Booking is appreciated

» Currently not installed in the new library
» Will be installed shortly!!!



Basic Data Selection
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Query Procedure

» Select Data Category
» Select Analysis
» Find Series

» Personalize data collection (Datatype, Start/End Date,
Frequency and other options)

» Run



Query Procedure
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Excel Add-on

» Create Local List
» Select Static Request or Time-Series Request
» Select Series/List

» Personalize data collection (Datatype, Start/End Date,
Frequency and other options)

» Submit



Key Features

Static Request Datastream Tab

Time Series

Request
Series Selection
List picker
Datatype Mnemonic
Picker

Time Period Frequency

Options
Submit




FAQ

» Can | use DataSteam in my own PC?
» Is it accessible in holiday?

» Is it possible to obtain the list of constituents of index
(FT 100 for instance)?



More Reference

» DataSteam Version 5 Getting Started. Pdf
» Documents in Lib

DATASTREAM

VERSION 5

GETTING STARTED



Yahoo Finance Quick Guide




Yahoo Finance

» An incredible range of free financial data, information,
research and commentary



Market and Asset Level Data

YAHOO! ... : [ seaen | L =

FINANCE
Finance Home Yahoo Originals Personal Finance Tech Market Data Industry News My Screeners: My Portfolio () US Markets are closed
(Showad | +
S&P 500 Dow 30 Nasdaq Crude Oil Gold amazon
2,141.16 de 18,145.71 = 5,180.97 TP 50.86 1,266.40 > £129.99
018 (-0.01%) L~ -16.64 (-0.09%) ot 7643 (-1.45%) 7 T 0.23 (0.45%) r -1.10 (-0.09%) | >

My Portfolio & Markets Edit

You're not ready for a big

Internet outage Recently Viewed >
Symbol Last Price Change % Change
AAPL 116.60 -0.46
Apple Inc
Why the Brexit still AGSPC 2141.16 -0.18 -0.01%
matters to every investor S&P 500
y = B 00030...  3,327.74 9.14 0.28%
WEEK AHEAD: Apple, Alphabet, and America on W CS11300 Index
deck AFTSE 7,020.47 -6.43 -0.09%
Earnings season is in full swing with big names set to announce. Read More » Ihe_NQ 1 priority for any b
usiness
T 7
P 1(=) 30r18 amazon cou
CHK 247wallst.com * 8 hours ago (k\} ' G
Chesapeake Energy Analysts Change Their Tune Q &
On Wednesday evening, Chesapeake Energy Corp. (NYSE: CHK) stock closed at $6.72. T |
Shares dropped by more than 5% to $6.36 early Thursday morning as the company kicke...
Bose SoundSport .. Beats Powerbeats2 .
Sponsored : Perform in Propert £139.95 £129.99
2 elive Prime ol Pris
Free Property Investment Training : sl il

Gain the tools, mindset & ambition to get a property investment career on track from two




Market and Asset Level Data

» Clicking on " delivers a list of asset type to
select from—stocks, , Options, , bonds,
commodities, currencies, and calendars.


http://finance.yahoo.com/market-overview/
http://www.investopedia.com/terms/m/mutualfund.asp
http://www.investopedia.com/terms/e/etf.asp

Market and Asset Level Data

» Let’s run through an example of what happens when you
click this link. After selecting “Market Data,’ then
“Stocks: Most Actives”:  most active traded stocks
“Stocks: Gainers”: top % gainers

“Stocks: Losers’: top 7% losers
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Stock specific data can be found in two
ways:
» Market Data-click on a specific stock if listed; or

» Use the “Quote Lookup” box-type in the
or name of company


http://www.investopedia.com/terms/t/tickersymbol.asp
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Apple Inc. (AAPL) v¥ Add to watchlist SR O\
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At close: October 21 4:00 PM EDT GOOG FB AMZN INTC NFLX
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Open 116.81  Market Cap 628.29B 1D 5D 1M 6M YTD 1Y 2Y 5Y 10Y MAX  « Interactive chart
Prev Close 117.06  P/E Ratio (ttm) 13.60 17.50
Bid 116.50 x 200  Beta 1.55 17.25
Ask 116.54 x 5300  Volume 19,546,100 w
Day's Range 104.14 - 116.74  Avg Vol (3m) 36,002,757 116.75
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My demonstration

» Data: S&P 500
» Periods:01/01/2015-01/01/2016
» Frequency: Daily



My demonstration

» Data: Apple Inc.
» Periods:01/01/2015-01/01/2016
» Frequency: Daily



Class Exercise

» Get daily data from 01/01/2015 to 01/01/2016 for the
following stocks (or market index)

Microsoft Corporation
Paypal Hollding, Inc

Dow Jones Industrial Average
NASDAQ Composite
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FRED

» Federal Reserve Economic Data (FRED) is a database
maintained by the Research division of the Federal
Reserve Bank of St. Louis that has more than 381,000
economic time series from 8| sources.

» The data can be viewed in graphical and text form or
downloaded for import to a database or spreadsheet, and
viewed on mobile devices.

» They cover , business/fiscal,
, employment and population, exchange
rates, , ,
, reserves and
monetary base U.S. trade and mternatlonal transactions,
and U.S. financial data.


https://en.wikipedia.org/wiki/Banking
https://en.wikipedia.org/wiki/Consumer_price_index
https://en.wikipedia.org/wiki/Gross_domestic_product
https://en.wikipedia.org/wiki/Interest_rate
https://en.wikipedia.org/wiki/Monetary_aggregate
https://en.wikipedia.org/wiki/Producer_price_index

FREDY FCONOMIC RESEARCH REGISTER | iGN

Economic paTA | s FEDERAL RESERVE BANK OF ST. LOUIS Search FRED

FRED; Economic Data

Download, graph, and track 397.000 US and international time series from 79 sources.
Search FRED data e.g., gdp, inflation, unemployment n

Browse data by Tag, Category, Release, Source, Release Calendar or Get Help

FRED News &
Changes to Interest Rate Series in FRED Get economic data -

FRED-MD Has Been Updated anytime, anywhere.

FRED Elog & Available on the iTunes

App Store and on

Research News 3 Goog le p|ay_
How Qil Affects Debt Default

Show me older men: A picture of employment cycles and demographics

ECONOMIC DATA | ST. LOUIS FED

AT A GLANCE POPULAR SERIES LATEST RELEASES TOOLS NEED HELP?

cPI R »

+1.5 % Chg. from Yr. Ago on Sep 2016 il US/Euro FX Rate . ¥
1.0985 U.5. Sto 1 Euro on 2016-10-14 =

Real GDP P )

1.4 % Chg. from Preceding Period £ = Civ. Unemploy. Rate A

on Q2 2016 5.0 % on Sep 2016

P VS Y Payroll Employment . o

+0.1 % Chg. on Sep 2016 e +156 Chg., Thous. of Persons :
onsep 2016

10-Yr. Treas. Rate Ah =

1.76 % on 2016-10-20 = Initial Jobless Claims, 4-Week Moving —_ rs
Average

251750 on 2016-10-15



My demonstration

» Data: US CPI
» Periods: 1990 — 2015

» Frequency: Semiannual



Consumer Price Index for All Urban Consumers: All Items (cuusoooosao)
Observation: Units: Frequency:

H1 2016 238.778 (+ more) Index 1982-1984=100,  Semiannual IYISYIT0Y IMax | y034.01-01 |to| 2016-01-01
Updated: Oct 18, 2016 Not Seasonally Adjusted

FREnW — Consumer Price Index for All Urban Consumers: All Items

240
220
200
=4
o
E
e 180
o
3
— 160 H2 1993: 145.300
b
-
=
140
120
100
1986 1988 1990 1992 1904 1996 1008 2000 2002 2004 2006 2008 2010 2012 2014 2016
[i] 1985 1]
[] 1] »
Shaded areas indicate US recessions Source: US. Bureau of Labor Statistics fred.stlouisfed.org
Share Links % Account Tools & o o @
NOTES
Crenrmma 10 Muiwnmis mf L abne Crntickina A Malaarae Mamriimnne Meina loda., CA



My demonstration

» Data: US Export to China, Seasonally Adjusted
» Periods: 1995 -2014

» Frequency: Monthly



FRED ﬁ ECONOMIC P\ESEARCH REGISTER | SIGNIN

ECONOMIE DATA | 5T FeD FEDERAL RESERVE BANK OF 5T. LOUIS Search FRED

FRED: Economic Data

Home = Categories > International Data > Countries > China

Exports: Value Goods for China®© xrexvaoicnmeszs)

Observation; Units: Fraquency:
Mar 2015 148,852,436,192.56500  US Dollars, Monthly Level, ~ Monthly IYISY 0¥ [Max | jp02.01.01  to| 2015-03-01 EDIT GRAPH %
{+ maore) Seasonally Adjusted

Updated: Apr 28, 2015

FREn o/ — Exports; Value Goods for China®

2808
2408
2008
160B

1208

US Dallars, Maonthly Level

80B

Jan 1992: 5,698,813,323.85420

0
1994 1996 1958 2000 2002 2004 2006 2008 2010 2012 2014
!
|‘,'\ 1995 2000 i
< [ ’
Source: Organization for Economic Co-operation and Development fred.stlouisfed.org  «

Data in this graph is copyrighted. Please review the copyright information in the series notes before sharing.

Share Links %  Account Tools & o . o @
NOTES



My demonstration

» Data: S&P 500

» Periods: 2006-2016
» Frequency: Daily



FRED 5 ECONOMIC P\ESEAP\CH RECISTER | SIGN IN

ECONOMIE BATA | 5T. = FED FEDERAL RESERVE BANK OF ST. LOUIS Search FRED

FREDs Economic Data

Home = Categories = Money, Banking, & Finance = Financial Indicators = Stock Market Indexes

S&P 500® (sps00)

Observation: Units: Frequency:
2016-10-21: 2,141.16 (+ more)  Index, Daily TYISY[10Y IMax | so05-1020 | to| 2016-10-21 EDIT GRAPH &

Updated: Oct 21, 2016 Mot Seasonally Adjusted
FRED ./ — 5000
2,200

el

P
AAp

1.600 Friday, Apr 25, 2008: 1,307.84

1,400

Index

1,200
1,000
200

600
2007 2008 2009 2010 2011 2012 2013 2014 2015 2016

4 i 3

Shaded areas indicate US recessions Source: S&P Dow Jones Indices LLC fred.stlouisfed.org

Data in this graph is copyrighted. Please review the copyright information in the series notes before sharing.

Share Links % Account Tools & o o @

NOTES



Class Exercise

» Get time series data for the following economic index
(Any periods)
US Gross Domestic Product (quarterly)
M| Money Supply(monthly)
M2 Money Supply(monthly)
US Population (monthly)
USD/GBP Currency Exchange Rate (Daily)
JPN/USD Currency Exchange Rate (Daily)
CAD/USD Currency Exchange Rate (Daily)
CNY/USD Currency Exchange Rate (Daily)



ECD Quick Guide
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Banking Statistics

vV VvV Vv VvV VvV V9V V9V V9V Vv VY
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CD

Example Statistics

Economic Outlook

Education Statistics

Employment and Labour Market Statistics
Health Statistics

Insurance Statistics

International Development Statistics
International Direct Investment Statistics
International Migration Statistics

Statistics on International Trade in Services



My demonstration

» Data: GDP

» Country: European Union (28)
» Periods: 1980-2015

» Currency: USD

» Frequency:Annual



@) OECD Data

imports: final consumption expenditures, gross capital formation, and exports less imports. "Gross”

Search for OECD data

» Francgais

i National Accounts at a Glance

signifies that no deduction has been made for the depreciation of machinery, buildings and other capital

» More ...

PUBLICATION (2015)

Indicators

<» Gross domestic product
(GDP)

<% Real GDP forecast

<» Nominal GDP forecast
<» GDP long-term forecast
<» Quarterly GDP

<» Investment (GFCF)

<» Investment forecast

<» Investment by asset

<» Investment by sector

<» Domestic demand forecast

GI'DSS domesﬁc product (GD P) Total, US dollars/capita, 1980 - 2015 Source: Aggregate National Accounts, SNA 2008 (or SNA 1993): Gross domestic product

Show: Chart Map Table 4fullscreen
Location ~ + 1980 ~ 1981 =~ 1982 =~ 1983 =~ 1984 =~ 1985 ~ 1986 =~ 1987 ~* 1988 <~ 1989 =~ 1990 =~ 1991 ~* 1
Austria 10 5488 11487® 12436% 13 333% 13 814° 14 605% 15233® 15824% 16894® 18 151® 19491° 20626° 21
Belgium 10 491 11440% 12225% 12749% 13 526° 14187® 14734® 15441% 16679% 17863% 190528 19971% 20
;:ep:hb"c 12 680% 11641® 11
Denmark 10193® 11050% 12181t 13008® 14039% 15065¢ 16 108® 16 544¢ 17089t 17 848t 18777¢ 19631¢ 20
Estonia
Finland 9112 10048 10940 11657 12392 13186 13773 14586 15837 17228 17906 17313 17
France 9656 10612 11483 12022 12578 13125 13636 14267 15378 16573 17591 18274 18
Germany 10193® 11188® 11847¢ 12543® 13 402¢ 14 185¢ 14798 15383¢ 16428t 17 605® 19049% 20531 21
Greece 8607= 0183® 0582¢ 0796% 10296% 10851% 11000% 11078% 11915% 12781t 13 161 13903= 14
Hungary 82908 8
Ireland 64388 71858 77228 7950 85328 0046% 0186 09857% 10771% 11911% 13 413° 14047 14
Italy 9628 10602t 11299t 11 878¢ 12 694¢ 13 462¢ 14 126¢ 14947¢% 16 112¢ 17 292¢ 18 273¢ 19 153t 19
Latvia e
4 »
Perspectives Countries Time ©
Total v Highlighted Countries (1) v yearly | quarterly | monthly
US dollars/capita & [ latest data available

2B

" 1980 — 2015 >



My demonstration

» Data;: CO2 emissions
» Country: G20

» Periods:2000-2015
» Frequency:Annual



e» OECD Data » Frangais Search for OECD data Q
Air and GI—IG emissions Kelated topics

# Environment

Greenhouse gases refer to the sum of seven gases that have direct effects on climate change : carbon Latest publication
dioxide (CO2), methane (CH4), nitrous oxide (N20), chlorofluorocarbons (CFCs), hydrofluerocarbons . Environment at & Glance
(HFCs), perfluorocarbons (PFCs), sulphur hexafluoride (SF6) and nitrogen trifluoride (NF3). The data are

PUBLICATION (2015)

» More

Indicators Air and GHG emissions Carbon dioxide (C02), Tonnes/capita, 2000 - 2012 Source: Indicators for CO2 emissions

<» Air and GHG emissions Show: Chart Map Table = fullscreen ¥ My pinboard ¥
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Location ~ ~+ 2000 ~ 2001 ~ 2002 ~ 2003 ~ 2004 <~ 2005 ~ 2006 ~ 2007 <~ 2008 <~ 2009 <~ 2010 ~ 2011 ~ 20

Argentina 3.780 3.460 3.230 3.450 3.830 3.870 4.070 4210 4.450 4220 4.300 4.440 45

Australia 17.510 17.610 17.820 17.850 18350 18.310 18280 18410 18150 18070 17390 17150 16.9

Brazil 1.670 1.690 1670 1610 1680 1.670 1.670 1740 1810 1.680 1.900 1.980 2.1
Canada 16,810 16.380 16.400 16.890 16.480 16.610 16.100 16.850 16.210 14.990 15150 15.270 15.0¢
China

(People. s 2.590 2.630 2.770 3.190 3.680 4120 4.490 4.750 4.800 4.980 5.300 6.280 6.3
Republic

of)

France 5.990 6.000 5.870 5.920 5.890 5.860 5.670 5.520 5430 5.160 5.230 4.750 4.7!
Germany 9.880 10.100 9.920 9.950 9.750 9.540 9.700 9.320 9.440 8.800 9.280 8.940 9.0¢
India 0.860 0.860 0.870 0.880 0.930 0.960 1.020 1.090 1.150 1.270 1320 1.360 1.4
Indonesia 1.240 1310 1320 1430 1.440 1.440 1.300 1.550 1520 1.560 1.590 1.600 16t
Italy 7.380 7.370 7.480 7.750 7.860 7.840 7.680 7.510 7.240 6.440 6.550 6.400 6.01
Japan 9.120 9.000 9.260 9.300 9.310 9.360 9.250 9.540 8.880 8.410 8.790 9.210 9.5«
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My demonstration

» Data: Income Inequality
» Country: G7

» Periods:2000-2015
» Frequency:Annual



OECD.org Data Publications More sites v MNews Job vacancies

@»OECD Data  Frangais | Search for OECD data | Q

OECD Data

Related topics

Income inequality

iti Society

Income is defined as household disposable income in a particular year. It consists of earnings, self- Latest publication
er‘eronment and capital income and pl..lb|IC cash transfers; |nccn?e tax?s and social security contributions . InIt Together: Why Less Inequality
paid by ho.useholds are dt_aductec_l_. The income of th-e household is at_trlbl-.lted to each of its rn.embers Benefits All
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Indicaturs [ncome inequality Gini coeffident, 0 = complete equality: 1 = complete inequality, 2002 - 2014 Source: Income distribution
ncome inequall E art able ullscreen share — download ¥ inboard ¥
1 1 Show:  Ch, Tabl s3full =<sh, ¥ download ¥ My pinboard
<» Poverty rate Location * ¥ 2002 =~ 2003 =~ 2004 <~ 2005 =~ 2006 <~ 2007 ~* 2008 =~ 2009 =~ 2010 =~ 2011 <~ 2012 ~* 2013 ~ 2014
<3 Poverty gap Canada - . . . 0.316 0.318 0.316 0318 0.316 0.314 0321 0322
. . . France . . . . . . . . . . 0308 0294
<» Discriminatory family
code Germany . . . . . . 0285 . . 0291 0289 0292
<> Violence against women Italy B . 0331 0324 0.325 0313 0317 0316 0.323 0.327 0331 0325
fen - Japan . . . B . . . 0336 . . 0.330
<» Women Political Voice P
< Social Institutions and ﬂir:;:‘:m 0359 0353 0354 0359 0364 0373 0369 0374 0351 0354 0351 0358
Gender .
United 0396 0.394
States

Information on data for Israel: http://oe.cd/israel-disclaimer

.. Not available; | Break in series; @ Estimated value; f Forecast value; X Mot applicable; p Provisional data; § Strike; = Nil;



Class Exercise

» Get time series data for the following economic index
(Any periods,Any frequency G20 countries)
CPI
MI
M3
Business confidence index (BCI)
GDP per capita
FDI stocks
Short-term interest rates

Long-term interest rates



