
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



DataStream

 Extensive historical financial data provider

 Flexible data format

 Friendly Interfance

 Ms-office Add-on

 Data source include: OECD, IMF, Market Data, etc.



Interface



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



Query Procedure

 Select Data Category

 Select Analysis

 Find Series

 Personalize data collection (Datatype, Start/End Date, 

Frequency and other options)

 Run



Query Procedure



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



FAQ

 Can I use DataSteam in my own PC?

 Is it accessible in holiday?

 Is it possible to obtain the list of constituents of index 

(FT100 for instance)?



More Reference

 DataSteamVersion 5 Getting Started. Pdf

 Documents in Lib



Yahoo Finance Quick Guide



Yahoo Finance

 An incredible range of free financial data, information, 

research and commentary



Market and Asset Level Data



Market and Asset Level Data

 Clicking on “Market Data” delivers a list of asset type to 

select from—stocks, mutual funds, options, ETFs, 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 % losers 





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 ticker 

symbol or name of company

http://www.investopedia.com/terms/t/tickersymbol.asp






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



FRED Quick Guide



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 81 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 banking, business/fiscal, consumer price 
indexes, employment and population, exchange 
rates, gross domestic product,interest rates, monetary 
aggregates, producer price indexes, reserves and 
monetary base, U.S. trade and international 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




My demonstration

 Data: US CPI

 Periods: 1990 – 2015

 Frequency: Semiannual





My demonstration

 Data: US Export to China, Seasonally Adjusted

 Periods: 1995 – 2014

 Frequency: Monthly





My demonstration

 Data: S&P 500

 Periods: 2006-2016

 Frequency: Daily





Class Exercise

 Get time series data for the following economic index 

(Any periods)

 US Gross Domestic Product (quarterly)

 M1 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)



OECD Quick Guide



OECD Example Statistics

 Banking 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





My demonstration

 Data: CO2 emissions

 Country: G20

 Periods: 2000-2015

 Frequency: Annual





My demonstration

 Data: Income Inequality

 Country: G7

 Periods: 2000-2015

 Frequency: Annual





Class Exercise

 Get time series data for the following economic index 

(Any periods, Any frequency G20 countries)

 CPI 

 M1

 M3

 Business confidence index (BCI)

 GDP per capita

 FDI stocks

 Short-term interest rates

 Long-term interest rates


