Data Citation: Beverly Hirtle, Anna Kovner, James Vickery and Meru Bhanot. “Assessing Financial
Stability: The Capital and Loss Assessment under Stress Scenarios (CLASS) Model,” Data file.

Publications :

Hirtle, Beverly & Kovner, Anna & Vickery, James & Bhanot, Meru, 2014. "Assessing Financial Stability:
The Capital and Loss Assessment Under Stress Scenarios (CLASS) Model," Staff Reports 663, Federal
Reserve Bank of New York. Submitted to Journal of Banking and Finance.

Data Citation Details
Title: Assessing Financial Stability: The Capital and Loss Assessment under Stress Scenarios
(CLASS) Model, Data file
Authors : Beverly Hirtle & Anna Kovner & James Vickery & Meru Bhanot
Creation Date : December 2013
Distributor : Federal Reserve Bank of New York
Contact : James Vickery

Parent Dataset(s): Federal Reserve Regulatory Data; BHC and bank regulatory data drawn from
Federal Reserve Y-9C regulatory filings for BHCs and FFIEC Consolidated Reports of Condition
and Income (Call Report) filings for commercial banks. The data include all U.S.-
headquartered, top-tier BHCs and independent commercial banks, as well as six large
foreign-owned BHCs subject to CCAR in 2014. Other BHCs and commercial banks whose
parent is domiciled outside the United States are excluded, as are two BHCs that are not
engaged in traditional commercial banking activities: DTCC and ICE Holdings.

Description : Data file is used to create the tables and charts in the aforementioned publication,
as well as to estimate the regression models used as a basis for financial projections, which are
ultimately consolidated across the individual banking firms to form industry projections.

Keywords: capital, bank, stress testing, financial stability

Topic Classification : G21 (Banks; Other Depository Institutions; Mortgages); G17 (Financial
Forecasting and Simulation); GO1 (Financial Crises)

Data Frequency : Quarterly
Time Period Covered : 1991Q1 to 2013Q3
Level of observation/level of aggregation: One observation per firm-quarter

Data Availability
Number of files: 2 (currently we call these core.dta and capital.dta)

Terms of Use
Although the data is publicly available online
(http://www.chicagofed.org/webpages/banking/financial institution reports/commercial bank

data.cfm), a non-confidential version of the data is retrieved instead from internal Federal

Reserve System servers, specifically from the NIC2 Ad Hoc SQL Server database, which has Y-9C,
Call Report and National Information Center data (specifically the Attributes table, Board
Derived items, and Transformation table).



http://www.chicagofed.org/webpages/banking/financial_institution_reports/commercial_bank_data.cfm
http://www.chicagofed.org/webpages/banking/financial_institution_reports/commercial_bank_data.cfm




This is for the parent dataset:

Data Citation : Federal Financial Institutions Examination Council (FFIEC)
Publications : Many
Data Citation Details

Title: Federal Reserve System Regulatory Data

Authors : [ ]

Production Date : Ongoing

Distributor : Federal Financial Institutions Examination Council (FFIEC)
Contact: []

Description and Scope

Description (Is there a word count limit we should employ?): Y-9C regulatory filings for BHCs
and FFIEC Consolidated Reports of Condition and Income (Call Report) filings for commercial
banks.

Keywords:

Topic Classification :

Data Frequency : Quarterly

Level of observation/level of aggregation: One observation per bank-quarter
Related Materials (links provided):

Y-9C:
http://www.federalreserve.gov/apps/reportforms/reportdetail.aspx?sOoYJ+5BzDal8cbgnRxZRg

Call:
http://www.ffiec.gov/forms031.htm

Download site:

http://www.chicagofed.org/webpages/banking/financial institution reports/commercial bank
data.cfm

Time Period Covered : Y-9C: 1981Q2 — Present; Call: 1969:Q2 — Present

Data Availability
Number of files: 2 (one consolidated panel dataset from Y-9C filings and one consolidated
panel dataset from Call Report filings)

Terms of Use
Although the data is publicly available online
(http://www.chicagofed.org/webpages/banking/financial_institution reports/commercial bank

data.cfm), a non-confidential version of the data is retrieved instead from internal Federal

Reserve System servers, specifically from the NIC2 Ad Hoc SQL Server database, which has Y-9C,

Call Report and National Information Center data (specifically the Attributes table, Board
Derived items, and Transformation table).



http://www.federalreserve.gov/apps/reportforms/reportdetail.aspx?sOoYJ+5BzDal8cbqnRxZRg==
http://www.federalreserve.gov/apps/reportforms/reportdetail.aspx?sOoYJ+5BzDal8cbqnRxZRg==
http://www.ffiec.gov/forms031.htm
http://www.chicagofed.org/webpages/banking/financial_institution_reports/commercial_bank_data.cfm
http://www.chicagofed.org/webpages/banking/financial_institution_reports/commercial_bank_data.cfm
http://www.chicagofed.org/webpages/banking/financial_institution_reports/commercial_bank_data.cfm
http://www.chicagofed.org/webpages/banking/financial_institution_reports/commercial_bank_data.cfm

https://cdr.ffiec.gov/public/PWS/DownloadBulkData.aspx

This is a protected U.S. government web site and should be accessed by authorized users only. To intentionally
cause damage to this website, or to any Federal Financial Institutions Examination Council (FFIEC) electronic facility
or data through the knowing transmission of any program, information, code, or command is unlawful.

This system and related equipment are subject to monitoring. Information regarding users may be obtained and
disclosed to authorized personnel, including law enforcement authorities, for official purposes. Access to or use of
this Web site constitutes consent to these terms.

General Disclaimer

The FFIEC takes reasonable measures to ensure the quality of the data and other information produced by the
FFIEC that are available on this Web site. However, the FFIEC makes no warranty, express or implied, nor assumes
any legal liability or responsibility for the accuracy, correctness, or completeness of any information that is available
through this Web site nor represents that its use would not infringe on privately owned rights.

Reference to any specific commercial product, process, or service by trade name, trademark, manufacture, or
otherwise does not constitute an endorsement, recommendation, or favoring by the U.S. government or the FFIEC.


https://cdr.ffiec.gov/public/PWS/DownloadBulkData.aspx

