Download Time Series Data using Refinitiv Eikon
Datastream Excel add-in

A list of firm tickers — ideally the EIKON tickers (RIC), but for example ISIN codes usually
work as well — and a list of variables should be prepared before the downloading.

Step 1. Open Excel and ensure the “Refinitiv Eikon” add-in is signed in as in the ribbon.
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Step 2. Go to the “Refinitiv Eikon Datastream” tab and open “Time Series Request”.
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Step 3. In the ‘Series/List’ field, input your list of tickers. It's not very clear what the
checkbox “RIC" and “TS for each item in list” do, but it is recommended to tick them.
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Step 4. In ‘Datatypes’ filed, input your list of variable in their coding form.

Note: Datastream allows you to submit multiple variables at a time, but don't be too
greedy. It typically doesn’t crash but may take a lot of time to process. It also appears the
first request in your session takes longer than subsequent ones.
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Hint: In case you are not aware of your expressions’ symbol (for the tickers of your
companies and/or the variables), use the blue “Datatypes” button, which redirects you to
the “Datastream Navigator”:
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Step 5. Check the other formatting options and submit the request. If everything is done
correctly, a processing window pop up:
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The output below is for reference only. The data table you downloaded may or may not
look alike, depending on your format settings.
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Alternative — Datastream Request Table

If you want to send multiple requests at the same time, you can also use an extra request
table where all your queries will be processed one after another. This is for example also
useful, if you have diverging dates for each company of interest (e.g. useful in context of
M&A deals and stock price analysis). For this, follow these instructions:

Step 1. Click on "New Request Table” in the tool bar.
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Step 2. A new table will pop up where you can enter your queries. Fill in all cells up to
“Freq” — the field “Destination” is optional (if left free, a default is chosen which usually
means a new Sheet for each request). The other cells on the right will be filled
automatically after you have processed the table.

Hint: For explanations and abbreviations see the red flags in each corner of the variable
fields in the header bar. You can also search for ticker and variable symbols via the
Datastream Navigator as before (click on the blue “Find Series” and “Datatypes” buttons).

DFORequestTable1 - Refinitiv Eikon is online

Insert  Pagelayout  Formulas  Data  Review  View  RefinitivEikon  Refinitiv Eikon Datastream Q' Tell me what you want to do...
o X . .| = =, L [l e Bw 2 Z AutoSum - A
: Arial 10 - A A TE== ¥ EWepTet Text - iy [ | em =X Mg p
0 e p 8] 2 B &S LA T zy
Paste . B I U~ Tl &.pA- == =5 ElMegefCenter - $ - % 5 4 # Conditional Formatas Cell | Insert Delete Format Sort & Find &
L = i - Formatting~ Table~ Styles~ g < sleEe Filter ~ Select~
Clipboard 1 Font n Alignment I Number n Styles Cells Editing -~
B7 - Y v
B c | D | E | F G _H |l =
1 |REFINITIV’ DFORequestTable 3.0 On Open [ Process Table [ Display Details [ Support R1C1 Reference Style
T with AFO [ Display Destination 3¢ an Excel formula
Pre-Request Macro: Compatiie sptions:
DATASTREAM = ) ™ Suppress Commants
2 On Completion Macro: | . [ Use as "not available” string
3 Process Table | Add to Index | Help | on . [ Refresh Charts
Fress Cul + Rio Frocess Tabe / [ Refresh Chart Templates Destination
4
5 = Bl T =c T D 4D
6 \'r yn|{N s |Ts|TsL| L | oH Select Fomat E:N = i “«3 S Latest Value (Static) | LatestVale (TS) | Daitv = L
7] Y TS FRCT |@Fs P 01.01.2021 05.01.2021 |D |='Sheet115451
8 Y TS FRCT UTWTR P 02.02.2021 12.02.2021 D ="Sheet115A53
9
10
Sheet1 | Sheet2 | REQUEST TABLE ® < »

Step 3. Finally, click on “Process Table” and obtain your results.

Note: It is possible to process all requests multiple times, but be aware that the data will be
overwritten without warning, if you do not change your destination. Furthermore, old data
can remain unchanged, for example, if the number of dates is smaller than the original

one. This can lead to quite a mess, so keep an eye on it.



