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How to download historical data for alist of securitiesfrom outside
of Bloomber g using Bloomberg Excel API’sHistory Wizard

There are two primary methods to download historical datafor alist of securities from
outside of Bloomberg using Bloomberg Excel API's History Wizard. One way isto
create aworksheet in Bloomberg with alist of securities you want to upload, so that
you can drag and drop into the Excel API History Wizard. (Please refer to page 1-6
for more detail.) This method is easy to follow and enough for most data requests, but
each retrieval islimited to a certain number of securities and work is needed
afterwards to reformat the data. The other way isto apply Bloomberg APl BLPH
function to download data. (Please refer to page 7-12 for more detail.) BLPH
function is powerful and flexible and can be done without typing one Bloomberg
command, but the function itself is complicated and it does require alittle bit of
planning before hand.

METHOD 1: Bloomberg Worksheet and Excel API’sHistory Wizard
Here are steps:

1. Suppose we have alist of Securitiesin the form of tickers or CUSIPs in Excel
format. Y ou can download a sample file sampletickers.xls
(http://firestone.princeton.edu/econlib/blp/sampletickers.xls) here and open it.
Note: it isagood ideato add market sector such as EQUITY, INDEX or
CORRP to each security.
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2. Type NW at top left corner of the screen, then press <GO>.
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You will see the Worksheet page. Type 11, then press <GO> OR select 11) Add
New Worksheet button.
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Then Type 1, then press<GO> OR select 1) One Securities Grid. On the screen
you will see above, Type 99, then press <GO> OR select Press 99 <GO> to skip
setup instructions.
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3. Have the Worksheet open in one screen, in the other screen select and
highlight the tickers on Excel sheet with the list of securities and drag and
drop them into the Worksheet.
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Select Press 1 <GO> to replace securities.
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Y ou will see ascreen such as above. Bloomberg will not report prices for dead
tickers, but it does have ticker change information. CACS (Corporate action for a
single security) is the command to display corporate actions for a company. For
example, FON EQUITY CACSwill track ticker changes, delisting, acquisitions etc.
To edit a security, left click the mouse on the security and select Edit Security.

4. Open anew Sheet in Excel. From the menu bar, select Bloomberg -->
History Wizard OR press the History Wizard button H\ on the tool bar
PRI A ) - )



History Wizard will open up such as above.

Go to the Worksheet in Bloomberg, drag and drop the push pin icon sl to the
History Wizard. Then follow each step by pressing Next. For more detailed guides
for Bloomberg Excel API, please check out API Basics
(http://firestone.princeton.edu/econlib/blp/apibasic.pdf) and APl _Seminar
(http://firestone.princeton.edu/econlib/blp/apiwizar d.pdf).
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When you get to above page, be sure to select include non-trading weekday.
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5. When you click finish, the datawill load in Excel.

Note that Excel has 256-column limit on each Sheet, which means you can only
download up to 85 securities at atime assuming you just want one variable for each
security.

This guide also applies to other Bloomberg Excel APl Wizards.



METHOD 2: Using Bloomberg Excel APl BLPH Function

BLPH Function (The Bloomberg L .P. History) alows you to access multiple historical
points. The following is the syntax:

=BL PH (security, field(s), start date, end date*, number of points*, reverse order*,
periodicity*, non-trading days*, filler*, show dates*, rows, columns, direction*,
show yield*, currency*)

Security: Any valid Bloomberg security identifier

Fields: The mnemonic representation of fields that Bloomberg provides historical data.

Start Date: A current or historical date format applicableto Excel. E.g. mm/dd/yyyy, or

dd/mm/yy

End Date*: A date that’s equal or later than the start date and cannot be in the future.

Number of Points: The number of periods to download from current (i.e. quarters, years)

Reverse Order*: A Boolean value where TRUE represents areversal in chronological

order

Periodicity*: D = daily, W = weekly etc

Non-trading days*: N — show weekly days (Mon-Fri) C —show all calendar days.

Filler*: N —show #N/A NA for non-trading days, C — show the previous trading day’s
value (default).

Show Dates*: A Boolean value was FAL SE represents no dates shown

Rows:. Skip this parameter (mark with commaif using additional parameters)

Columns: Skip this parameter (mark with comma if using additional parameters)

Direction*: A Boolean value where TRUE displays the values HORIZONTALLY, while
FALSE displaysthe data vertically (defaultsto FALSE).

Show Yield: Displaystheyield or price for afixed income security historically (Defaults
to Price)

Currency*: Enter acurrency of choice. It defaults to the local currency for the security.
*QOptional Parameters

If you select some but not al parameters you must mark those you skipped over with a
comma*“.”.
For instance if you want PX LAST on MSFT US Equity from 10/15/99 to present,

weekdays only then you would write the following statement:
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The BLPH function will account for unused parameters at the end of the statement
and also add two additional parameters that will account for the number of rows and
columns. For more information on Bloomberg API, please refer to BBXL<GO>.



Here are stepsto download datafor alist of securitiesin Excel.
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Suppose we have a list of Securitiesin the form of tickersor CUSIPsin
Excel format. Y ou can download a sample file sampletickers.xIs here
(http://firestone.princeton.edu/econlib/blp/sampletickers.xls) and openit.
Note: it isagood ideato add market sector such as EQUITY, INDEX or
CORRP to each security.

We need to transpose the list of tickers so that they are in arow. MS Excel
Help commands:

Select the cells that you want to switch.
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3. Because| plan to retrieve open price and close price, | need to leave 2
columns for each security. | also need to put alist of tickersin arow
without blank columns between them and the start date.

4. PressField Searchicon ’E on the Bloomberg tool bar

. Search for “price”, select a cell where you
want fields to be, and select the fields you like, for instance, Open Price,
Last Price and press the Apply button, then Close button.

5. Now itistimefor BLPH function. Go back to the Excel sheet. We notice
that PX_OPEN, PX_LAST, which are the fields we selected, were added
to the sheet. Remember that the number of columns allocated for each
security should match number of variables. We want to display dates only
in the first column, not in following columns for other securities. So first
we need to get historical pricesfor thefirst security with dates. Enter
=blph(B$1,$B$3:$C$3,$B%$2,,,,"D","N","N",,,,FALSE) in the first empty



cell below the tickers (yellow cell in the example below) and press <GO>.
It is saying that to get daily open and close price for the security at cell B3
from date at cell B2 to current, where row isfixed at the third row, fields
and start date are fixed and non-trading weekdays are included. FALSE for
Directions means data will be displayed vertically.

Then enter =blph(C1,$B$3:$C$3,$B%$2,,,,"D","N","N" ,FALSE,,,FALSE) in thefirst
cell for the second security (light blue cell in the example below) and press <GO>.
The difference thistimeisthat it will start with the second security and FALSE in
Show Dates field means no date shown for daily prices. Data will be loaded
dynamically for the second security. Press and move the mouse over the edge of the
field that has the BLPH function (light blue cell in the example) until a solid dark
cross appears, and then drag horizontally to the end of the row of tickers.



Sometimes, you will see an error code in the cell instead of values you expected.
Common error codes are:

#NA Start: Start date is not adate, or in the future.

#NA Period: Periodicity value is not valid.

#NA End: End date is not adate, or before start.

#NA ShNTrd: Non-trading days is not valid

#NA Points: # Pointsis not numeric.

#NA Ntrdval: Filler isnot valid.

#NA RevOrd: Reverse order is not Boolean.

#NA History: No history is available.

For acomplete list, type BBXL <GO>, then press 13) Explanation of error
messages.



Note that Excel has 256-column limit on each Sheet, which means you can only
download up to 127 securities at a time assuming you just want two variables for each
security.



