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CRSP data vendors are accessible within the primary vendors listed on the 

homepage of WRDS. 

 

To access daily stock data, navigate to the annual update section and select 

"Stock/Security Files." Alternatively, you can access the CRSP/Compustat 

Merged dataset, which provides similar values as the Compustat dataset 

but covers a shorter time period and offers fewer variables. 

 

In the "Stock/Security Files" section, you may want to select the "Daily 

Stock File" as it fulfills the requirement of exporting the most frequent data 

for stock prices. 



2 

 

Data points for companies are available from the year 1926, corresponding 

to the existence of the companies. At the top of the page, under "Variable 

Descriptions," you can find descriptions for all the variables in the dataset, 

totaling 61. 

 

In the second step, when searching for companies from the list, you can 

either use previously prepared tickers or find the required ones using the 

"Code Lookup" function. The tickers for this dataset can be found on public 

internet pages, and they do not differ from the most popular stock exchange 

tickers. 
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In the “Code Lookup” function, you can find tickers for the companies by 

performing a search using only the names of the companies. You can add 

many companies to the final search list at once. 
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In the 3rd step, you need to choose the required variables for your dataset. 

Note that the initial number of variables is extensive, so you might want to 

limit the number of variables to export in order to reduce the export time 

of the file. 

 

In the final step, you can adjust the query of your output. In particularly 

large cases, you can change the compression type to zip to speed up data 

exporting. 

 


