WRDS FAQ for Monash

1. How can | connect to WRDS?

2. Do I need a username/password to login to WRDS?

3. How can | get a WRDS username/password?

4. Who are the WRDS representatives?

5. Why do | get an error “monash does not have permission to access ...”

when | try to download some data?

Where can | find the list of subscribed databases?

7. ltried to access the CRSP US Stock database and download some data. It
said that Monash is not subscribed. But My Permissions show that
Monash is subscribed. What’s happening?

8. 1 accidentally closed the download request page that ultimately shows the
link to download the results. Do | need to do the download again?

9. | putin my email address to be notified when the download is completed.
When | clicked on the link in the email | got from WRDS, it asks me to
login to WRDS? What are the usernames/passwords that | have to use?
How can | get my result?

10. I tried to download a large dataset. The download request page did not
give me a link even after a day. The status in “Recent Data Extracts” page
is “done”, but the download file size is OKB. What has gone wrong?

11. | want to find out some more information on a dataset. Where can | find
more information?

S

Q: How can I connect to WRDS?

A: You can connect to the WRDS database via the links in the library’s database list.
The link is
http://ezproxy.lib.monash.edu.au/login?url=http://wrds.wharton.upenn.edu/connect

Alternatively, go to the library database list, select W in the alphabet list and WRDS
is towards the bottom of the page.

The above link will require you to enter your Monash Authcate username/password.
The downloads will be counted towards your internet quota.

Q: Do I need a username/password to login to WRDS?

A: WRDS has its own username/password system. When you go via the library link
you don’t need a username/password as the link will be authenticated via IP address.
The library link requires you to enter your Monash Authcate username/password.

A WRDS username/password can be obtained if you are a heavy user of WRDS so
that you can get advantage of the advanced features related to WRDS accounts. See
“How can | get a WRDS username/password?”” for details.


http://ezproxy.lib.monash.edu.au/login?url=http://wrds.wharton.upenn.edu/connect

Q: How can I get a WRDS username/password?

A: WRDS usernames and passwords are only issued to people who would be heavy
users of WRDS. As the management of the usernames/passwords issued is a complex
task across the university, this is heavily discouraged. But if you need to access
WRDS on a regular basis, contact one of the WRDS representatives who would give
you instructions on how to get one.

Q: Who are the WRDS representatives?

A: Currently there are two WRDS representatives:
Rasika Amarasiri : Department of Accounting and Finance
Lizbeth Moon : Department of Econometrics

Q: Why do I get an error “monash does not have permission to access ...”” when
I try to download some data?

A: Monash does not subscribe to all the databases available in WRDS. To see the list
of databases subscribed to by Monash, follow the ““My Permissions™ link given in the
error page. If a database is indicated as ““subscribed’ then you would be able to
access that.

Q: Where can I find the list of subscribed databases?
A: You can find the list of currently subscribed databases under the “My Permissions”

section in WRDS. The “My Permissions” link is under the “my.wrds” tab at the top of
the page or the “my.wrds” link in your home page.
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Q: I tried to access the CRSP US Stock database and download some data. It
said that Monash is not subscribed. But My Permissions show that Monash is
subscribed. What’s happening?

A: The CRSP US Stock database has got two versions. A yearly update and a
quarterly update. Monash has subscribed to the quarterly update. When you select the
CRSP database from the database list, the links at the top left of the page are for the
Annual update which we have not subscribed to. To access the quarterly updates, use



the link at the bottom on the left hand side and the left hand side menu will change to
quarterly updates.
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Q: I accidentally closed the download request page that ultimately shows the link
to download the results. Do | need to do the download again?

A: No, you can recover the download request page within 48 hours of the download
request. Just go to “my.wrds” and click on the link “Recent Data Extracts (web
querries)” link. This will give a summary of the data download requests that have
been done recently. If you know the rough time of when you did the request and the
database you request the download for, you could easily guess which download is
yours. If the link is active, clicking on the link will take you to the same download
request page.
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Q: I put in my email address to be notified when the download is completed.
When | clicked on the link in the email I got from WRDS, it asks me to login to
WRDS? What are the usernames/passwords that | have to use? How can | get
my result?

A: Since Monash is using WRDS via the library’s proxy service which is IP
authenticated, you will not be having a WRDS username/password. However, the
default link that is emailed from WRDS is designed to be used by people having



WRDS logins. Therefore, the link will not directly work for you. The best way to get
your download is to use the “Recent Data Extracts” link under “my.wrds” page and
click on the link with the corresponding data request ID. The email subject line has
got the data request ID.

Q: I tried to download a large dataset. The download request page did not give
me a link even after a day. The status in “Recent Data Extracts” page is “done”,
but the download file size is OKB. What has gone wrong?

A: The WRDS server has a limitation on the output file size. The limit is 2GB. Even
if you request the output to be zipped, if the request generated exceeds 2GB, it will
erase the file immediately. But the status of the request will say it is done. Best thing
would be to re-submit the request by breaking it into multiple parts and make sure you
set the output to be compressed as *.ZIP file.

Q: I want to find out some more information on a dataset. Where can | find
more information?

A: All datasets in WRDS have got documentation in the WRDS site. These are under
the “Documentation” and “Data Manuals” links in each of the datasets.
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