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Examples

1. General characteristics

The examples in the document are provided with a view to promoting good
practices for the exploitation of the microdata produced and published by the Bank
of Italy

To obtain more rapid computing results, limit the number of variables used in
the calculations. Please note that permanent datasets cannot be stored.

Examples below are constructed importing CSV files that contain both data on
interest rates (IMIRITA) and on banks’ balance sheets (IBBaSS), selected through
the menu of available datasets. It is strongly recommended to read the
documentation regarding these databases before using the examples below.

2. Stata' examples

Stata commands are lowercase. Please note that Stata is a case-sensitive
programming language.

@ Some useful commands for data preparation and production of descriptive
statistics.

clear all
/* load data */

import delimited "imirita.csv", clear

/* select only the banks belonging to the ECB restricted sample */

keep if flag_bank ==

/* select only variables of interest */
keep idba_ps data data_date a2a_a_n_u2_2250_a_b_eur
a2a_a_n_u2_ 2240 a_b_eura2a_a_n_u2_2250_a_r_eur

aZ2a_a _n_u2 2240 _a_r_eur

/* produce some descriptive statistics, including observation counts */

dtable a2a_a n u2 2240 a b eura2a_a n _u2 2250 a b eur

aZ2a_a n_u2 2240 a r eura2a_a_n_u2 2250 a r_eur

/* alternatively, selecting each statistics */

tabstat a2a_a _n_u2 2240 a b eura2a_a n_u2 2250 _a b eur
a2a_a_n_u2_2240_a_r_eur a2a_a_n_u2_2250_a_r_eur, stat(mean, sd, sk, k,
N)

! Stata is a registered trademark of StataCorp LP, 4905 Lakeway Drive, College Station, TX 77845 USA.


https://www.bancaditalia.it/statistiche/basi-dati/rdc/rex/descrizione_archivi_IMIRITA.pdf
https://www.bancaditalia.it/statistiche/basi-dati/rdc/rex/descrizione_archivi_IBBaSS.pdf
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/* create new variables with custom data */

gen int covid = 0

quietly replace covid = 1 if data >= 2020331 & data <= 20200731
gen infl =0

0.2 if data == 20230831
1.7 if data == 20230930

qui replace infl

qui replace infl

/* temporarily store the dataset and recall it later */
preserve

drop if data < 20220101

tab data_date

restore

tab data_date

/* merge data on balance sheet items from IBBASS */
import delimited "ibbass.csv", clear

sort data idba_ps

save ibbass, replace

import delimited "imirita.csv", clear

sort data idba_ps

merge 1:1 data idba_ps using "ibbass", keep(match)

for examples of use on balance sheet item and banking system structure data,
please refer to the IBBaSS examples of use.



Examples

3. Examples from ‘R’2

@ Some useful instructions for data manipulation and descriptive statistics

# import libraries

library(dplyr)

# load data

imirita = read.csv("imirita.csv", sep = ";", dec = ".")

# select only banks in the ECB archive */

imirita = imiritalimirita$flag_bank == 1,]

# select variables of interest

imirita = imirita[,c("idba_ps", "data", "data_date",
"a2a_a_n_u2_ 2250 a_b_eur",
"a2a_a_n_u2_ 2240 a_b_eur",
"a2a_a_n_u2_ 2250 a_r_eur",

"a2a_a_n_u2_2240_a_r_eur")]

# compute descriptive statistics (means and standard deviation) showing the

count

# of non-missing observations they are based on

imirita %>% summarise(
across( c("a2a_a_n_u2_2240_a_b_eur", "a2a_a_n_u2_2250_a_b_eur",

"a2a_a_n_u2_2240_a_r_eur", "a2a_a_n_u2_2250 a_r_eur"),

2 R is an open source environment for statistical analysis; for more information on the language, see
http://cran.r-project.org/ .



http://cran.r-project.org/
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list(mean = ~mean(.x, na.rm = TRUE),
standar_deviation = ~sd(.x, na.rm = TRUE),
count_no_nulls = ~sum(lis.na(.))

)

# new variable creation

imirita$covid = ifelse(imirita$data >= 20200331 & imirita$data <= 20200731,
1,0)

imirita$infl = 0

imirita[imirita$data == 20230831 , "infl"] = 0.2

imirita[imiritasdata == 20230930, "infl"] = 1.7

# merge data on banks’ balance sheet items IBBASS (inner join)

ibbass = read.csv("ibbass.csv", sep = ";", dec = ".")

imir_ibbass_join = merge(x = imirita, y = ibbass, by = c("data", "idba_ps"))

For instructions on the use of data on banks’ balance sheet items and banking
system structure, see examples of use on archive IBBaSS.
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