
Center for researCh in seCurit y PriCes

C r s  P
A Research Center at Chicago Booth

Stock & IndIceS ReleaSe noteS September 2008 quarterly update

these release notes pertain to the september 2008 quarterly release of the CrsP us stock and indices databases. 

this shipment of data utilizes the installshield® wizard.  Because the data are compressed, data files are not accessible 
without first installing through the wizard. this applies to all CrsP data and software products. installshield® works for all 
three platforms: Windows, Linux, and sun solaris.

ameX acquired

on october 1, 2008, nyse euronext completed its acquisition of american stock exchange (aMeX).  the aMeX equities 
business has been re-branded as nyse alternext us LLC.  We anticipate that significant changes may result from this 
acquisition and will watch closely.  CrsP will be sure to keep our subscribers apprised of changes and their implications as 
we learn more.

September 2008 data editS

GRoup edItS

Begin date end date description

20011201 20080618 Researched partial list of permnos with raw distribution data that had missing ex-date fields. Distributions missing from the stock 

database were added and distribution dates were changed where necessary.

IndIvIdual edItS

perMno coMpany naMe Begin date end date description

22883 HOWARD STORES CORP 19661031 19721213 Changed SIC code to 5611 from 561 for 19661031-19721213

84234 EPLUS INC 20070720 20080902 Added zero namelines from 20070720-20080902 to reflect off-exchange activity

56902 NATURA ENERGY CORP 19800818 19841109 Removed extra nameline with period of 19841112-19841112 to reflect accurate trading.

84284 ALMADEN VINEYARDS 

INC DE

19721214 19730828 Removed extra nameline with the period 19730830-19730830 to reflect accurate trading 

period.

84292 AMERICAN BEVERAGE 

CORP NY

19721214 19731031 Removed namelines for the period 19731101-19740114 to reflect acurate trading period.

84305 AMERICAN COMMUNITY 

SYSTEMS INC

19721214 19750613 Removed extra nameline of the period 19750616-19750616 to reflect accurate trading period.

84356 BERKELEY BIO ENGR 

INC

19721214 19731217 Removed nameline of period 19731221-19731221 to reflect accurate trading period.

84399 C P U COMPUTER CORP 19810630 19821217 Removed nameline with the period 19821221-19821221 to reflect accuate trading period.

84444 CENTURY 

LABORATORIES INC

19721214 19740620 Removed nameline with the period 19740621-19740621 to reflect accuate trading period.

84487 DANT & RUSSELL INC 19721214 19740816 Removed nameline for the period 19740821-19740821 to reflect accurate trading period.

84524 ELECTRONIC 

TRANSISTORS CORP

19721214 19731123 Removed namelines for the period 19731126-19760129 to reflect accurate trading period.
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2 perMno coMpany naMe Begin date end date description

17639 BENEDICT NUCLEAR 

PHARMAS INC

19800221 19910313 Corrected security name to BENEDICT NUCLEAR PHARMAS INC from BENEDICT NUCLEAR 

PHARMACEUTICS, and corrected sharecode from 10 to 11 throughout entire history.

76428 MILLEA HOLDINGS INC 19721214 20020401 Changed sharecode form 30 to 31 for the period 1972-20020401.  Added When Issued 

trading status for the period 19870101-19870122.

84719 MEDISCIENCE 

TECHNOLOGY CORP

19721214 19750117 Removed nameline for the period 19750120-19750120 to reflect accurate trading period.

84727 MINI COMPUTER SYS 

INC

19760702 19820909 Removed namelines for the period 19820910-19830223 to reflect accurate trading period.

84751 NATIONAL PROPANE 

CORP

19631115 19730302 Removed nameline with the period 19730307-19730307 to reflect accurate trading period.

84770 NELSON RESOURCES 

CORP

19721214 19730410 removed nameline for the period 19730411-19730411 to reflect accurate trading period.

84794 OCEANIC EXPLORATION 

CO

19721214 19830421 Removed nameline with the period 19830422-19830422 to reflect accurate trading period

84807 PATINO N V 19721214 19730521 Removed nameline for the period 19730522-19730522 to reflect accurate trading period.

84850 PRICE MEYERS CORP 19721214 19731012 Removed nameline for the period 19731015-19731015 to reflect accurate trading period.

84930 TIMBER REALIZATION 

CO

19820830 19830816 Removed nameline for the period 19830817-19830817 to reflect accurate trading period.

84946 ULTRASONIC SYSTEMS 

INC

19721214 19741003 Removed nameline for the period 19741004-19741004 to reflect accurate trading period.

97540 ALFACELL 

CORPORATION

19830520 19840622 Removed nameline for the period 19840625-19840625 to reflect accurate trading period.

auGuSt 2008 data editS

GRoup edItS

Begin date end date description

20041013 20080328 Researched partial list of permnos with raw distribution data that had missing ex-date fields. Distributions missing from the stock 

database were added and distribution dates were changed where necessary.

1986 1988 Researched and corrected initial shares outstanding values for the period 1986-1988.

IndIvIdual edItS

perMno coMpany naMe Begin date end date description

89398 A U OPTRONICS CORP 7/31/2008 7/31/2008 Changed dividend amount to 0.796452 from 0.821931 on ex-date 20080731

81040 KOREA ELECTRIC POWER CO 12/28/2007 12/29/2006 Added distributions with dividend amounts of .53839 on exdate 20061229 and 

.3773 on exdate 20071228.

87619 MAGNA ENTERTAINMENT CORP 2/23/2000 2/23/2000 Changed ticker to MEICV from MIECV on 20000223

81044 POSCO 12/28/2007 6/29/2006 Added distributions with dividend amounts of .51722 on exdate 20060629, 

1.58011 on exdate 20061228, .67604 on exdate 20070629, and 1.97868 on 

20071228.

88645 SILICONWARE PRECISION INDS 

CO LT

7/24/2008 7/24/2008 Changed dividend amount to 0.713109 from 0.740253 on ex-date 20080724

85442 TAIWAN SEMICONDUCTOR MFG 

CO LTD

7/16/2008 7/16/2008 Changed dividend amount to 0.488995 from 0.497872 on ex-date 20080716

83704 UNIFY CORP 8/24/2007 7/31/2000 Added zero namelines from 20000731-20080824 to reflect off-exchange 

activity
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July 2008 data editS

Changes to Ford Motor CoMpany

in 2000, CrsP issued a new PerMno, 88394, for ford Motor Company at the time of its reorganization, 
resulting in the complete time-series for ford being split under two PerMnos. CrsP researchers extensively 
reviewed the handling of ford and as a result, have decided to combine the two historical data series into 
one.  PerMno 88394 has been removed from our database and all history for ford may be found under 
PerMno 25875.

our previous handling of ford’s reorganization terms reflected shareholders’ receipt of $20 and one share 
of ford (new) in exchange for one share of ford (old).  according to the terms, distributions were prorated.  
the average shareholder received $5.17 and 0.555 shares of ford (new) for every share of ford (old).  these 
changes are also reflected in this July cut of the stock data.

old:

perMno cUsip perMco coMpno issUno eX sic naMe dist share dlst nasd

25785 34537010 20750 0 0 1 3711    3   187   150   1    0

Begdt - enddt htick del latest coMpany naMe

19560307-20000802 341 FORD MOTOR CO DEL

naMedt enddt cUsip ticker coMpany naMe cls sh eX sic

19560307 19620701                 FORD MOTOR CO 11  1 3710

19620702 19680101                F FORD MOTOR CO DEL 11  1 3711

19680102 20000802 34537010 F      FORD MOTOR CO DEL 11  1 3711

code divaMt Facpr Facshr dclrdt eXdt rcrddt paydt aperM acoMp

1232   0.50000   0.0000   0.0000 20000713 20000724 20000726 20000901 0 0

3285  20.00000  -1.0000  -1.0000         0 20000803 20000802 20000802 0 20750

3783  26.48000  -1.0000  -1.0000         0 20000803 20000802 20000802 88394 20750

new:

perMno cUsip perMco coMpno issUno eX sic naMe dist share dlst nasd

25785 34537086 20750 0 0 1 3711    7   183   245   1    0

Begdt - enddt htick del latest coMpany naMe

19620702-20080731 F 100 FORD MOTOR CO DEL

naMedt enddt cUsip ticker coMpany naMe cls sh eX sic

19560307 19620701                 FORD MOTOR CO 11 1 3710

19620702 19680101          F      FORD MOTOR CO DEL 11 1 3711

19680102 20000802 34537010 F      FORD MOTOR CO DEL 11 1 3711

20000803 20000808 34537086 F     FORD MOTOR CO DEL 11 31 3711

20000809 20010823 34537086 F FORD MOTOR CO DEL 11 1 3711

20010824 20020101 34537086 F FORD MOTOR CO DEL 11 1 3711
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4 naMedt enddt cUsip ticker coMpany naMe cls sh eX sic

20020102 20080731 34537086 F FORD MOTOR CO DEL 11 1 3711

code divaMt Facpr Facshr dclrdt eXdt rcrddt paydt aperM acoMp

1232 0.50000 0.0000 0.0000 20000713 20000724 20000726 20000901 0 0

3265 5.17000 0.1768 0.0000 0 20000803 20000802 20000802 0 0

5533 0.00000 0.5550 0.5550 0 20000803 20000802 20000802 0 0

July data edits

perMno coMpany naMe Begin date end date description

92634 POWERSHARES E T F TRUST II Changed permco to 52902 from 52999 throughout entire history

88394 FORD MOTOR CO DEL Removed all data from the database and added it to permnos 25785 

& -25785

87619 MAGNA ENTERTAINMENT CORP 7/22/2008 2/23/2000 Changed share code from 12 to 11  to reflect corrected country of 

incorporation throughout entire history.

77865 CHINA INSONLINE CORP 6/30/2008 10/24/2000 Added zero nameline from 20001024 to 20080630 to reflect off-

exchange activity.

77575 MEDQUIST INC 7/16/2008 6/16/2004 Added zero nameline from 20040616-20080716 to reflect off-exchange 

activity.

84185 EVER GLORY INTERNATIONAL GRP IN EVK 7/31/2008 11/13/1996 Added zero nameline from 20000316-20080715 to reflect off exchange 

activity.

85932 YANZHOU COAL MINING CO LTD 5/23/2008 5/23/2008 Changed dividend amount to 6.1815 from 1.22354 on ex-date 

20080523

75376  A C M MANAGED INCOME FD INC 8/21/2007 8/20/2007 Changes delist code to 450 from 470 on delist array on 20070820 and 

added final liquidatiing distribution of $3.88 on ex-date 20070821

81078 COHESANT TECHNOLOGIES INC 2/27/2008 2/27/2008 Added stock distrubtion with distribution code 3853 on ex-date 

20080227

FIle veRSIon SpecIFIcS

this table contains version specific information for the CrsP stock files with data ending December 2007. 
it contains the number of securities and information about the maximums of the event arrays.

File code # oF secUrities MaX naMes MaX dists MaX shares MaX delists MaX groUps MaX nasdin First perMno last perMno

DAZ 27355 28 980 563 1 3 2039 10000 93324

MAZ 27850 39 980 563 1 4 2039 10000 93324

calendar date range date indeX range

Daily trading calendar 19251231-20080930 1-21961

Month-end trading calendar 19251231-20080930 1-994

Year-end trading calendar 19251231-20091231 1-85

Quarter-end trading calendar 19251231-20091231 1-337

Weekly trading calendar 19260102-20080930 1-4318

 
cRSpacceSS pRoduct InFoRmatIon

to simplify installation for our subscribers, data are bundled into product groups. information relevant to 
each product group is listed.
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5 prodUct naMe dataBase Media size indices portFolios coMponents & description

CRSP 1925 US Stock with Indices FIZyyyymm DVD 3.4 GB All CRSP indices and 

portfolio asignments

All portfolios DI - 1925 Daily US Stock & Indices     

MI - 1925 Monthly US Stock & Indices               

IF -  CRSP Supplemental US Indices  

CRSP 1925 US Stock FAZyyyymm DVD 3.0 GB CRSP NYSE/ AMEX/ 

NASDAQ Value-weighted 

Market, CRSP NYSE/ 

AMEX/ NASDAQ Equal-

weighted Market, S&P 

500 Composite, NASDAQ 

Composite

NYSE/ AMEX/ 

NASDAQ 

Capitalization 

Deciles

DA - 1925 Daily US Stock 

MA - 1925 Monthly US Stock   

IN - CRSP Limited US Indices

CRSP 1962 US Stock A6Zyyyymm DVD 2.6 GB CRSP NYSE/ AMEX/ 

NASDAQ Value-weighted 

Market, CRSP NYSE/ 

AMEX/ NASDAQ Equal-

weighted Market, S&P 

500 Composite, NASDAQ 

Composite

NYSE/ AMEX/ 

NASDAQ 

Capitalization 

Deciles

D6 - 1962 Daily US Stock                  

M6 - 1962 Monthly US Stock 

IN - CRSP Limited US Indices

CRSP 1962 US Stock with Indices AXZyyyymm DVD 3.0  GB See FIZ All portfolios DX - 1962 Daily US Stock & Indices 

MX - 1962 Monthly US Stock & Indices 

IF - CRSP Supplemental US Indices  

CRSP 1925 US Indices IFZyyyymm CD 180 MB IF - CRSP Supplemental US Indices

CRSP Legacy US Stock with Indices AIZyyyymm DVD 3.3 GB All portfolios DI - 1962 Daily US Stock & Indices 

MI - 1925 Monthly US Stock & Indices 

IN - Supplemental US Indices

CRSP Legacy US Stock AFZyyyymm DVD 2.6 GB See FAZ NYSE/ AMEX/ 

NASDAQ 

Capitalization 

Deciles

D6 - 1962 Daily US Stock                     

MA - 1925 Monthly US Stock 

IN - CRSP Limited US Indices

CRSP Legacy Monthly Stock MAZyyyymm DVD 369 MB See AFZ See FAZ MA - 1925 Monthly US Stock

Daily & Monthly Treasuries BAZyyyymm CD 981 MB   BD - Daily Treasuries                   

BA - Monthly Treasuries        

Daily Treasuries BDZyyyymm CD 902 MB   BD - Daily Treasuries

Monthly Treasuries BMZyyyymm CD 78.6 MB   BM - Monthly Treasuries

Mutual Fund Database MFZyyyymm DVD 3.21 GB   MF - Mutual Funds

CRSP/Ziman Daily & Monthly REIT RAZyyyymm CD 196 MB   RD - Daily REITs           

RM - Monthly REITs                        

CRSP/Ziman Monthly REIT RMZyyyymm CD 186 MB   RM - Monthly REITs

data inStallation

instructions and screen shots for installation are written for Windows.  Differences related to Linux and sun 
or media are noted. 

WindoWs:

to install data, insert your DVD into the drive and from the start Menu, select run d:\setupwin32.exe.  
Click oK.

sun solaris (dVd install):

after inserting the DVD, a file manager will open with the file, setupsolaris.bin.  Double click on 
this setup file to begin the installation process. 
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6 linux(dVd install):

upon insertion of the DVD, a file manager will open with the file, setuplinux.bin.  Double click on 
this setup file to begin the installation process.
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7after clicking on next on the Welcome screen, scroll through and read the CrsP Data 

and utilities agreement.  Click to accept the terms of the license agreement.  Click next.
 

WindoWs: the default directory for the data installation is c:\crspdata.  you may accept or modify 
it.  Click next. note: installshield does not verify available space. Please see the CrsPaccess Product 
information chart on page 2 for space required for installation.

sun solaris & linux: the default directory for the data installation is /crspdata.  you must 
have write permisson to the directory you specify, for example, /home/username/crspdata. note: 
installshield does not verify available space. Please see the CrsPaccess Product information chart on page 2 
for space required for installation.
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summary information is displayed: Location, data components and the amount of space that is required for 
the data.  Click on install to proceed.

the screen will display the status of the installation.



S
e

p
t

e
m

b
e

r
 2

0
0

8
 q

u
a

r
t

e
r

ly
 u

p
d

at
e

S
to

c
k

 &
 In

d
Ic

eS
 R

elea
S

e n
o

teS 
9a message indicating the success of the installation appears when the process is complete.  Click Finish.

 sun solaris & linux:

after clicking finish, a file named crsp.kshrc must be run to set the local environment variables.  at the 
prompt, type:

. ./crsp.kshrc <enter>

note: if you are not using ksh, modifications will be necessary. Check with your unix administrator. 



S
e

p
t

e
m

b
e

r
 2

0
0

8
 q

u
a

r
t

e
r

ly
 u

p
d

at
e

S
to

c
k

 &
 I

n
d

Ic
eS

 R
el

ea
S

e 
n

o
te

S 
10

WindoWs:

Location of the software and data may be checked by opening CrsP Client environment from the 
CrsPaccess menu.  this new utility provides users a quick and simple way of both checking and switching 
environment variables if necessary.  Where, in the past, users had to go through the Control Panel to 
manipulate the environment variables, this can now be done by quick editing of the Client environment 
screen.  

Note: For subscribers of the CRSP Compustat Merged database, an additional CCM database environment will be 
displayed for the location of the Compustat data.
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11uninstall

for each data install, an uninstall is created on the CrsPaccess menu.  Data uninstalls do not touch 
software environment variables.  Likewise, software uninstalls do not touch data environment variables.  
each uninstall is done separately.  as with the install, the uninstall is wizard-driven.  When uninstall is 
complete, users may be prompted with an option to either reboot the computer or wait until later.  it is not 
necessary to reboot the computer after uninstalling. this reboot message may be disregarded.

uninstall & Crsp Client environment

each time a path is modified in client environment, the action is recorded.  upon running uninstall, a 
Restore Environment Variable prompt will appear:

 

this prompt appears for each variable for each modification.  answer each prompt and continue cycling 
through.  yes is the default, which will restore environment variables back to what they were prior to the 
install.  


