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Index data is available in WRDS through the Compustat – Capital IQ 

dataset. You can locate the necessary dataframe in either the "North 

America" or "Global" sections. Both databases provide index prices for 

American stock exchanges and globally, respectively. In this example, we'll 

use the North American database. 

 

Navigate to the "North America" section and select "Index Prices." 
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Compustat allows you to access index statistics starting from 1962. 

However, finding tickers for indices of significant interest may be 

challenging. 

To assist with this, you can utilize "Code Lookup" under the "Search Name 

or Ticker" search box. Please note that historical data for well-known indices 

such as the S&P 500 may be limited in these dataframes. 
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For the characteristics of the indices, you can choose from eight data items, 

but for most indices, only these variables are available: 

PRCCM - This item contains the absolute close market prices for each 

calendar month. 

PRCHM - This item contains the absolute high market prices for each 

calendar month. 

PRCLM - This item contains the absolute low market prices for each 

calendar month. 
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To export the data, click "Submit Form" at the bottom of the page after 

selecting the desired outcome format ("Date Format" and "Output Format"). 


