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Extract: Compustat Raw Data Download Module
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Question Answer

What is Extract? Extract is an internet-based bulk data delivery tool available through 

Marketplace for clients with a subscription to the underlying datasets

Why was it created? To provide research clients with a direct, middle-road access method 

between the sophisticated Xpressfeed/Snowflake ingestion and the 

limiting Desktop delivery

What does Extract provide? An easy data dump of historical data in .csv format for uploading into 

manipulation programs of the user's choice (i.e. SAS, Matlab, etc.)

Why is Extract better than Desktop 

delivery?

Desktop with Excel has data download limits & was not created for the 

research workflows.

Is CRSP data available via 

Extract?

No

Will more datasets be added? As needed basis
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• Review Available Data

• Dataset

• Group: Financial data, market data

• Query Type: Find data items, find/enter company ids (GVKEYs), create list of ids, DATADATE

• Submit Extract: email confirmation

• Download files: Un-compress, change extension, GVKEY and IID columns as “text”

• Using Data: Download file characteristics, finding relevant data in which file, approximating the 

size of the file(s), Balancing Items, etc.

Key Takeaway…

Extract is a simplified data delivery channel for clients that need to conduct deep historical research.  
It is designed to be a self-service product.
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Extract: Getting Started Overview
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Get familiarized with all content and files available in Extract

Dictionary_Compustat.xlsx available in Extract “Data Dictionary” tab
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Extract: Review Available Data
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Get familiarized with all content and files 

available in Extract

“Data groups” are defined in the second tab “Download 

File Description”

5

Extract: Review Available Data (Cont)
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Select dataset and population (universe)

Compustat North America “dataset” for US and Canadian company financials and market data

Compustat International (Ex-NA) for Rest of World company financials and market data 
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Extract: Select Your Dataset
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Company financials (annual and interim) 

Market data

• Daily stock data back to 1984 where available

• Monthly stock data back to 1962 where available (Compustat North America) and rolling 20-years 

(ex-NA)

• All market data is stored “unadjusted” basis – split factors are provided.

• Daily Market: Price, Splits, Dividends

• Monthly Market: Splits, Shares, Short Interest (Compustat North America)
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Extract: Select Your Group - Financials
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Know which periodicity and statement you 

are trying to extract…

Find data items (mnemonics) in Data 

Dictionary for file group, columns, 

descriptions

Find Company ID (GVKEY)
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Extract: Select Your Query Type
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Create your own company list

• Option 1: Type into text box (comma 

separated)

• Option 2: Create a list GVKEY or TIC in a 

single column, no comma
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Extract: Select Your Query Type (Continued)
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Email confirmation (check your inbox in a few minutes), or refresh “Your Download” page
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Extract: Submit Extract Request
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Un-compress utilities like 7-Zip (.gz extension)

Change “.csv” to “.txt” (tab separated)

If Excel is used, then set GVKEY (first column) 

and IID as “Text”

Column formats are defined in Dictionary
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Extract: Downloaded File(s)
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Each file starts with 10 columns of company attribute data: columns start with “COMPANY_”

Followed by period descriptor: columns start with “CO_IDESIND” for interim data, “CO_ADESIND” for annual data

Then actual data values: 
• Columns start with “CO_IFNDQ” for quarterly periodicity

• “CO_IFNDY” for year-to-date like Cash Flow, 

• “CO_AFND1” for annual data table #1

How do I find what items are in

what file, what column position?
Use Compustat_Dictionary, 

Find necessary columns by searching 

“SALEQ” and find matching column
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Extract: Using Downloaded Files
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Balancing Items are in the Support 

Center…

Various Balancing Templates are 

available…
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Extract: Using Downloaded Files (Cont)
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Extract Linking Reference file is available, with CUSIP optional: 
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Extract: Using Downloaded Files (Cont)
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Extract 注册和使用

1. 请申请人将使用者的姓名，校内邮箱，校内身份（学生，博士，教师等），使用校内邮箱发送到
联系人邮箱：leon.leng@spglobal.com; Ashley.zhang@spglobal.com内, 由联系人统一审核，申
请后发放。预计1-3个工作日内账号设置完成，联系人会通知账号已开设完成，并发送密码到校内
邮箱。

平台登录网址为： https://www.marketplace.spglobal.com/en/extract

选择Sign in，用收到的账号密码登陆后，可以下载使用Compustat数据。
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客户服务

• 在使用过程中遇到任何问题，也是可以直接联系客服。

• 客服电话：010-65692985

• 客服邮箱：support.datafeed.mi@spglobal.com。

To change, turn on or off footer: Inset > Header & Footer > Enter / change text > Click Apply All. 16
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