
Varve Fundamentals & Varve Events: how the tables join
Varve Data · parquet / CSV table relationships · join everything on cik (SEC Central Index Key)

Varve Fundamentals
Varve Events

Varve Events ·

13F institutional holdings

cik

accession

cik: every company is also an entity

cik

filer_ciks / owner_cik

filer_cik

accession

cusip

cusip

cik → companies

accession

cik + as-of date

varve_fundamentals_quarterly

cik PK · → companies

period_end PK · valid time

filed known time

varve_fundamentals_annual

cik PK · → companies

period_end PK · valid time

filed known time

varve_fundamentals_facts

cik PK · → companies

field · duration · period_end PK

accession → filings

filed known time

varve_fundamentals_filings

accession PK

cik → companies

filed known time

varve_fundamentals_fact_versions

cik · field PK · → facts

duration · period_end PK

version PK

known_from · known_to known-time interval

accession → filings

ticker_history · company_names

cik → companies

valid_from · valid_to valid-time interval

varve_fundamentals_companies

cik PK (the hub)

ticker display only

first_filed · last_filed

varve_events_entities

cik PK · every company and filer

ticker

filing events (6 tables)

accession PK (with cik)

cik → companies

accepted_et known time

ownership_filings · insider_sale_notices

accession PK

cik subject → companies

filer_ciks → entities

varve_events_insider_transactions

accession

issuer_cik → companies

owner_cik → entities

varve_events_private_placements

accession PK

cik → entities

previous_accession → amended filing

varve_events_13f_filings

accession PK

filer_cik → entities

period valid time

varve_events_13f_positions

filer_cik · cusip PK

putcall · period PK

accession → 13f_filings

cusip → 13f_cusip_map

issuer_cik → companies

varve_events_13f_issuer_quarterly

cusip · period PK

cusip → 13f_cusip_map

issuer_cik → companies

varve_events_13f_cusip_map

cusip PK

cik → companies

first_seen · last_seen valid-time interval

PK = primary key · → = joins to · valid time = when a fact applies · known time = when it became public · as-of join: valid_from ≤ date < valid_to (or known_from ≤ date < known_to)


