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Introduction to SAS

• SAS is a software platform that allows you to 
create, store, manage, and analyze your data.

• SAS has many interfaces such as SAS Studio, PC 
SAS, and Unix SAS.



Learning Objectives

• Introduction to SAS and SAS Studio

• Accessing WRDS data through SAS Studio

• Using the table view to filter data 

• Write and read a basic data step in SAS Studio

• Export a table in SAS Studio



Logging in to WRDS

• Go to WRDS log in:

https://wrds-web.wharton.upenn.edu/

• Use your username and password.

• Please do not share this information.

https://wrds-web.wharton.upenn.edu/


WRDS Sign In Page



WRDS Home Page



Access SAS Studio 

• From the homepage click the Get Data tab. 

• A drop down menu should appear. Under the 
Programs category click SAS Studio.

• Click the Get Started box. 

• You will be directed to the SAS Studio Sign In page.



Access SAS Studio (cont.)
Step 1: 
Click Get Data 
to see all 
options

Step 2: 
Click 
SAS Studio



Access SAS Studio (cont.)

Step 3: Click 
Get Started



Access SAS Studio (cont.)

Step 4: Enter User ID 
and Password
(It should be the same 
as the WRDS login 
credentials.)



Assignment: Retrieving Stock Price 
Data
• Your assignment is to access WRDS and download 

the monthly stock prices for IBM, Amazon, and 
Wal-Mart in 2001 using the SAS Studio interface.



Filtering in the Table View

• Stock price data is provided by Compustat. To query 
the Compustat data, select COMP in the left 
navigation menu under SAS Libraries.

• Inside COMP, click on SECM.

• Select the necessary columns: datadate, tic, prccm

• Filter the table to get a subset of the observations 
needed.



Filtering in the Table View (cont.)

Expand 
SAS 
Libraries



Filtering in the Table View (cont.)

• Expand My Libraries under SAS Libraries.

• Find and expand the COMP library.

• Scroll down, find the SECM table, and double click 
it.



Filtering in the Table View (cont.)

• Select the necessary columns in the Columns box: 

• datadate

• tic

• prccm



Filtering in the Table View (cont.)

• Click the Filter icon. 

• We will filter the data so tic is AMZN, IBM, or WMT 
and datadate is between Jan. 1, 2001 and Dec. 31, 
2001. Enter the code below in the window and click 
Apply.

(tic = "WMT" or tic = "AMZN" or tic = "IBM") and 
(datadate >="01Jan2001"d and datadate <= 
"31Dec2001"d);



Filtering in the Table View (cont.)

Your filtered table should have 36 rows.



Subset Using a Query

• It is possible to create the same table using a query 
instead of filtering in the Table view.

• Open a new program to write a query.

• Write a query that reads a table and creates a 
separate filtered table.

• Create a subset of data using keep and where
statements.

• Export the new table into a CSV file.



Subset Using a Query (cont.)

• To open a new program, click the New Options icon 
and click New SAS Program. 

Step 1: Click the 
New Options 
icon

Step 2: Click
New SAS Program 



Data Step

Line 1: Initializes a data step and creates a new table, monthlyStocks, in the WORK library
Line 2: Reads the secm table from the comp library
Line 3: Keeps 3 columns - datadate, tic, and prccm - in the filtered table
Line 4: Filters the rows to include only observations where tic is AMZN, IBM or WMT, and 

datadate is between Jan. 1, 2001 and Dec. 31, 2001
(Note: The code after the keyword WHERE is the same as the code 

submitted in the filter window in the table view.) 
Line 5: Ends the data step

Click the Run icon to submit the 
code.

Write the following code in the program:



Data Step (cont.)

• Make sure all statements end with a semicolon.

• Keywords such as data, set, keep, where, and run
are not case sensitive. 

• Values are case sensitive. Everything enclosed by 
quotes must be the proper case. In this case they 
must be uppercase.



Data Step (cont.)

• After you have run your code, check the log to 
confirm that the code ran without errors, and that 
the table was created.



Data Step (cont.)

• In the SAS Libraries Directory, expand the WORK 
library. The WORK library is a temporary library 
whose content is deleted after each session.

• Double click the MONTHLYSTOCKS table just 
created to view your data. 



Data Step (cont.)

• The table should have 36 rows and three columns.



Export Data

• Right-click MONTHLYSTOCKS in the WORK library.

• In the menu click Export. 

• An Export Table window will appear. Choose a 
folder in the home directory to place the new file, 
enter a filename, and pick a file format.  Then click 
Export.

Step 1: 
Right-click 
table

Step 2: Click 
Export

Step 3: Choose a 
folder in the home 
directory, enter a 
filename, and file 
format

Step 4: Click Export



Export Data (cont.)

• Expand Folders and locate your file.

• Right-click your file and click Download File. 

• The file should be downloaded to your machine.

Step 1: Right-click 
your file

Step 2: Click 
Download File



Additional Help

For SAS help: 
https://support.sas.com/techsup/contact/

For Compustat SECM table information: 

https://wrds-
web.wharton.upenn.edu/wrds/tools/variable.cfm?lib
rary_id=7&file_id=65619

https://support.sas.com/techsup/contact/
https://wrds-web.wharton.upenn.edu/wrds/tools/variable.cfm?library_id=7&file_id=65619


Thank You


