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The Monthly CRSP US Treasury Database offers a comprehensive historical 

repository of descriptive information and market data, spanning prices, 

returns, accrued interest, yields, and durations since 1916. For more in-

depth details regarding the dataset's sources, history, and variables, 

explore the information available here. 

 

To access CRSP, navigate to the "Get Data" menu 

in WRDS and select CRSP from the list of 

accessible data vendors. 

 

Next, opt for "Treasuries" within the "Annual Update" section. 

 

For data specific to individual bonds, choose either "Monthly Time Series" 

or "Daily Time Series." 

 

https://wrds-www.wharton.upenn.edu/documents/409/CRSP_Monthly_US_Treasury_Guide.pdf
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Specify the desired timeframe and variables for viewing. Monthly time 

series statistics offer a choice of 14 variables. For smaller datasets, we 

recommend exporting as a CSV file, while larger datasets can be 

efficiently compressed into a ZIP file. 

 


