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Data in Dutch Painting (1]2)
Credit: Ralph Kliber, p3 Insights

Café Terrace at Night is an 1888 oil painting by the Dutch artist Vincent van Gogh.
Van Gogh painted Café Terrace at Night in Arles, France.

(a) Original Painting (b) Bundesbank Data (c) Big Data
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Data in Dutch Painting (2|2)
Credit: Ralph Kliber, p3 Insights

Café Terrace at Night is an 1888 oil painting by the Dutch artist Vincent van Gogh.
Van Gogh painted Café Terrace at Night in Arles, France.

(a) Original Painting (d) Designed Product

(b) BBk Data |

(c) Big data
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IKnowledge Life Cycle

Publications Research

Data
\ ' ‘ Service
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I Overview

= (Motivation)
= The Research Data and Service Center of Bundesbank

(RDSC)

» Future steps (one example):
Enhancing data access: Automated tools for users and
producers (by Hendrik Doll and Christian Resch)

* (INEXDA: The International Granular Data Network)

= Conclusion

Third Statistic Conference, Santiago, Chile
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I Available microdata at the RDSC

Companies

Securities
Households

October 1-2, 2019
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IMotivation for establishing the RDSC: IMIDIAS

= The RDSC is part of the internal project Integrated MicroData-based
Information and Analysis System (IMIDIAS)

» Granular data become more and more important for assessing monetary
and regulatory policy as well as for financial stability. Hence the
Bundesbank has launched the large-scale initiative IMIDIAS aimed at
making better use of existing data both, for policy analysis as well as
internal and external researchers.

= Goals of IMIDIAS:
=  Support policymaking process
= Encourage cooperation with (external) researchers

» Promote evidence-based policy-making

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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| Tasks of the RDSC

The RDSC offers access for non-commercial research to (highly
sensitive) micro data of the Bundesbank:

= Generate (linked) micro data

= Offer advisory service on data selection and data access (data handling,
research potential, scope and validity of data)

* Provide data access and data protection
» Document data and methodological aspects of the data

= Work on own research projects (in close cooperation with the Bank’s
business areas and the Research Centre)

= Qrganize conferences and workshops

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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I Factsheet on the RDSC

= 20 employees

= 12 working places for guest researchers
In Frankfurt

= 2 working places in Dusseldorf
= |n2018:

= Around 130 project applications, 73 were realized

= Around 280 output controls
= Average of used data products per research project: 2.68
= Papers of RDSC users are out

= |n 2017: over 300 active projects, over 160 institutions
iInvolved (around 90 non-German)

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
Page 9



IData Generating Process

Until now (in many cases): ad hoc generation of data for research.

RDSC has started to/with:

= Establishing standardised data products.

= Implementing RDSC data quality procedures.
= Documentation of data.

= Harmonisation of data.

» Register data to get data identifiers (DOIs).

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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IThe 5 Safes in the RDSC

= Safe people: non-disclosure agreement, contract (with penalty up to 60,000
Euro, publishing the name, exclusion from access up to 2 years).

» Safe projects: non-commercial research, project description.

= Safe environment: working places without internet connection, (cell) phone,
photo, printer and drive.

» Safe data: (weakly) anonymized data.

» Safe results: output control, papers/presentations are checked.

= Access to real data, anonymization is only one dimension, others have
more effects on data protection.

Third Statistic Conference, Santiago, Chile
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ISumming Up: Bundesbank

= Accessing data through a RDSC/RDC is the best way for using highly
sensitive data like Bundesbank’s data.

= The Bundesbank hopes to (further) stimulate international research and
policy analysis with these data.

= Accessing the data is comparatively easy and inexpensive.

» Come, visit us in Frankfurt!

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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Enhancing data access:
Automated tools for users and producers

Hendrik Doll and Christian Resch (RDSC)

Based on a project with and contributions from:

Stefan Bender, Christian Hirsch, Julia-Katharina Ginz, John Chase,
Jonathan Morgan, lan Mulvaney, Andrew Gordon and Julia Lane



IKnowledge Life Cycle (with tools)

Collaboration
= Knowledge sharing
= Metadata

/ Secure workspace

Rich Context =  Services and Tools

Publications _ Research

°4 y
——

I Third Statistic Conference, Santiago, Chile

Data Stewardship
= Approval

= Monitoring

= Reporting

October 1-2, 2019
Page 14



IMotivation

1. Enhance data services for users

»Build Amazon-style recommendation system
»What have others done with the data?

2. Justify added value of microdata for research

»Dataset impact factor

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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IHow does articles look like?

Datasets

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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3 Data Description

The data sources used in our study are (i) Auxmoney for data on P2P lending; (ii) the Deutsche
Bundesbank (Interest Rates Statistics) for data on bank lending; (iii) Schufa for data on credit
ratings; (iv) the Deutsche Bundesbank {Balance Sheet Statistics) for data on loan loss provisions.

Auxmoney iz the oldest and largest P2P lending platform in Germany. According to its website,
from the day it began business in 2007 until late 2015, the total volume of eredit provided was €219
million in 39,090 projects, with an average nominal interest rate of 9.65%.

Auwxmoney provided us with two different datasets. The first includes all loans divided by state
between January 2010 and September 2014, with no maturity information. The second includes
the average interest rate and the average credit rating represented by the Schufa score for each
state per month [

The Deutsche Bundeshank statistics used in this study are provided by two different datasets.
The first is the Interest Rates Statistics (MIR, see for further information
on this data source), which is a stratified sample of the German banking sector used for supervisory
activities and gives the amounts and the interest rates per bank and per month applied to noncon-
struction consumer credit lines (outstanding and new business) for different maturities (overdraft,
up to one year, and more than one year}m The statistics are composed of monthly observations

between January 2010 and September 2014. The second is the dataset from the Balance Sheet

Statistics (BISTA, see [Beier, Krueger, and Schaefer| (2016) for further information on this data

source), which gives information on write-ups and write-downs, from which we derive the banks'
loan loss provisions.

Qur analysiz is at the bank-state level. The regional differentiation of bank loans is possible
because of a feature of the German banking system: the presence of Sparkassen (savings banks) and
Volksbanken (cooperative banks). Each bank is only present in one German state. Sparkassen are

geographically restricted banks with a legal mandate to provide bank services to all creditworthy

Y5chufa is a Cerman private credit bureau with 479 million records on 66.2 million natural persons. Schufa provides
credit ratings for esch person requesting a loan and Auxmoney provides the Schufa score of each eredit application.

" For reasons of data confidentiality, Auxmoney provides its credit intermediation by month and state only if five
or more loans were made in that month in that state.

'The Interest Rates Statistics (MIR) is the Cerman part of a larger dataset that is used by the ECE for regulatory
purposes. It does not cover the whole German banking sector, only a stratified sample. For this resson, our sample
does not cover all Sparkassen and Volksbanken in Germany, just the ones present in this data source.

Calebe de Roure — Loriana Pelizzon ~ Anjan Thakor

P2P Lenders versus Banks:
Cream Skimming or Bottom Fishing?

SAFE Working Paper No. 206




IModel evaluation with central bank sample

Two algorithms to find data sets in publications:
* Allen Al
o KAIST

Experiences:
 Allen Al only finds what it is trained on
« KAIST also finds unknown datasets
* Yet, KAIST Is very noisy

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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IModel evaluation: Example

Title KAIST Allen Al

The PHF: A comprehensive panel survey on
household finances and wealth in Germany

Saving and learning: Theory and evidence from

saving for child's college Data, rst
9 9 surveyed in the spring of,

CDS TA

Monetary policy and the oil futures market . VAR, JEL -/ -
Classication

Is the willingness to take financial risk a sex-

. . ) : , BIS

linked trait? Evidence from national surveys of -/ -

: Papers

household finance
WEDO,

China's role in global inflation dynamics , Journal of -/ -

Econometrics, OECD s Main
Economic Indicators

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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IFrom competition results to dataset network

Joint dataset usage in publication

([
®
@ i ® @
@ ® ®
®
D
Credit @egister ®
Bloowberg ®
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SBS ®
® ®
BISTA
@
® @
P ®
ZISTA
® @
@
o o
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IFrom competition results to dataset network

BISTA and credit register:

BUNDESBANK DiscussioN PAPER No 44/2015

FUNDAMENTALS MATTER: IDIOSYNCRATIC SHOCKS AND
INTERBANK RELATIONS™ ®

Peter Bednarek Valeriya Dinger .
Deutsche Bundesbank  University of Osnabrueck

Natalja von Westemhagen .
Deutsche Bundesbank ®

Bloowberg  BISTA and SHS:

BUNDESBANK DiscussioN PAPER No 29/2013
ABSTRACT

Our results uncover a so far undocumented ability of the interbank market to distinguish BANKS AND SOVERE[GN RISK: A GRANULAR V]EW !
between banks of different quality in times of aggregate distress. We show empirical
evidence that during the 2007 financial crisis the inability of some banks to roll over their
interbank debt was not due to a failure of the interbank market per se but rather to bank- . .
specific shocks affecting banks’ capital, liquidity and credit quality as well as revised bank- BI 'TA Claudia M. Buch Michael Koetter
level risk perceptions. Relationship banking is not capable of containing these frictions, as
hard information seems to domma\e soft \rrfoiTpatlon. In detail, we explore determinants of University of Tiibjngcn. IAW. Frankfurt School of Finance and
the formation and resilience of interbank lending relationships by analyzing an extensive .

dataset comprising over 1.9 million interbank relationships of more than 3,500 German CESifo Mﬂnﬂgemenl

banks between 2000 and 2012.

Keywords: financial stability, interbank market, aggregate and idiosyncratic shocks, Jana Ohls
relationship banking, risk perception, market discipline
JEL Classification: E50, G01, G10, G21 Deutsche Bundesbank
Abstract
® ® In this paper, we use detailed data on the sovereign debt holdings of all German banks

to analyse the determinants of sovereign debt exposures and the implications of
sovereign exposures for bank risk. Our main findings are as follows. First, sovereign
bond holdings are heterogeneous across banks. Larger, weakly capitalised banks and
. AU‘TA banks with a small depositor base hold more sovereign bonds. Around 31% of all

@ German banks hold no sovereign bonds at all. Second, the sensitivity of banks to
macroeconomic factors increased significantly in the post-Lehman period. Banks hold
more bonds from euro area countries, from low-inflation countries, and from countries
with high sovereign bond yields. Third, there has been no marked impact of sovereign
bond holdings on bank risk. This result could indicate the widespread absence of
marking-to-market for sovereign bond holdings at the onset of the sovereign debt
crisis in Europe.

Keywords: sovereign debt, bank-level heterogeneity, bank risk

JEL classification:  G11, G18, G21, G28

Third Statistic Conference, Santiago, Chile

October 1-2, 2019
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IFrom dataset network to recommendations

No Service T 5:09 AM 1 % 82% D
Hello, Charles Menu .\'9{

amazon  Shoby
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-

Related to items you've viewed L Playstationvue | 8

| GAME THE
SYSTE

START FREE TRIAL

Related to data you've viewed:

Jointly used datasets
Publications
Similar data

LIVING

VISUAL
THEOLGOGY

>

N
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g8 Q ® @ 4 3
Home

Third Statistic Conference, Santiago, Chile
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IFrom dataset network to dataset impact factor

Number of publications per dataset and JEL code

20

20

=
(&)

(&)

Number of publications
o

BAKIS BISTA Mio-Kreditevidenz

CHEEBNGHEHL BN

Source: Own calculations
Deutsche Bundesbank
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IDataset impact factor: Our axioms

v"More publications using dataset are better
v Broader usage is better

More links to other datasets are better

More recent usage is better

Higher impact factor of publications is better

Dataset is better when it sparks new research

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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IDataset Impact Factor: Implications

Evidence-based policy: information flow

Mi Dat Research . I_D(]z_licy / Political
icro Data Publications riefings Decisions
speeches

New possibilities:
* Measure dataset impact on political decisions

« Optimizally allocate resources to improve societally
Important data

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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IUser interface to explore micro data usage

l EEJHIE[%EE\NK Q, e.g. govemance AND bank Save / Export (@) Hendrik...
FURQSTSTEM
FILTERS FAVORITES BBK PUBLICATIONS BBK RECORDS DOMAIN PUBLICATIONS ALL DOMAINS DATA SETS { ANALYTICAL VIEWS
412 a7 19,994 103,560,925 14
~ MY GROUPS ﬁ FIELDS OF RESEARCH ~
Create a group by selecting multiple entities from Sort by: Publication Date ~
one of the filters and click 'Add to group’ at the Title, Author(s), Bibliographic reference - About the metrics 14 Economics 207
bottom. )
Attitudes of Germans towards distributive issues in the German health system 1402 Applied Economics 232
3 PUBLICATION YEAR Marlies Ahlert, Christian Pfarr 1403 Econometrics 8
2016, The European Journal of Health Economics - Article 15 Commerce, Management, Tourism and Services 112
¥ RESEARCHER [Citations || 1 | |Altmetric 33 [ Open Access = Add to Library 1502 Banking, Finance and Investment 88
» FUNDER
Historical Antisemitism, Ethnic Specialization, and Financial Development P OVERVIEW ~
» FUNDER GROUP Francesco D'Acunto, Marcel Prokopczuk, Michael Weber
2019, The Review of Economic Studies - Article 100
> COUNTRY OF FUNDER [Gitations || 2 | |Altmetic 22 [ Open Access = Add to Library
0
> RESEARCH ORGANIZATION ;
Rent Seeking in Elite Networks .
> LOCATION - RESEARCH ORGANIZATION Rainer Haselmann, David Schoenherr, Vikrant Vig a soio 2011 2012 2013 2014 2015 2018 2017 2018 2;9
2018, Journal of Political Economy - Article
» FIELDS OF RESEARCH ‘—Etlations 6 | [Atheric | 52 | (5 Open Access S+ Add to Library -8 BEK publications (total)
? PUBLICATION TYPE
The Payout Behaviour of German Savings Banks
> SOURCETITLE e e @ OPEN ACCESS ~
Matthias Kohler
2018, Credit and Capital Markets — Kredit und Kapital - Article
» PUBLISHER . All OA 263
| citations 1 ) Open Access = Add to Library G Submitted 5o
- o : reen, Submitte 224
? JOURNALLIST Closed 149
 OPEN ACCESS Forecasting through the Rearview Mirror: Data Revisions and Bond Return Predictability Green, Published 27
Eric Ghysels, Casidhe Horan, Emanuel Moench Bronze 8
~ DATASETS 2018, Review of Financial Studies - Article
. A = F
- [eitations || 3 | [ OpenAccess =i Add to Library "i" RESEARCHERS ~

BISTA

BAKIS

GuUv

MIMIK

USTAN

Management Practices, Workforce Selection, and Productivity
Stefan Bender, Nicholas Bloom, David Card, John ¥an Reenen, Stefanie Wolter
2018, Journal of Labor Economics - Article

By, - — ;
[citations || 5 | |Altmetric 17 | [ Open Access =+ Add to Library

Nikolai Stahler
German Federal Bank, Germany

&)

o

Massimiliano Giuseppe Marcellino
Boceoni University, ltaly

Christoph Memmel 14
German Federal Bank, Germany

Third Statistic Conference, Santiago, Chile
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IFind publications using your dataset

BUNDESBANK Datassts X

EURQSFSTEN

l DEUTSCHE Q BISTA OR SHS-BASE

BBK Publication - Article
Cyclicality of SME lending and government involvement in banks

Journal of Banking & Finance, 77, 64-77, April 2017
https://doi.org/10.1016/].jbankfin.2017.01.010.~

Authors
Patrick Behr - Fundagdo Getulio Vargas
Daniel Foos - German Federal Bank

Lars Morden - Fundagdo Getulio Vargas
Corresponding Author

Abstract

Recent regulatory efforts aim at lowering the cyclicality of bank lending because of its potentially detrimental effects on financial stability and the real economy. We investigate the cyclicality of SME
lending of local banks with versus without a public mandate, contrelling fer location, size, loan maturity, capitalization, funding structure, liquidity, profitability, and credit demand-side factors. The
public mandate is set by local governments and stipulates a sustainable provision of financial services to local customers and a deviation from strict profit maximization. We find that banks with a
public mandate are 25% less cyclical than other local banks. The result is credit supply-side driven and especially strong for public mandate banks with high liquidity and stable deposit funding. Our
findings have implications for the bank structure, financial stability and the finance-growth nexus in a local context.

less

Dataset references - 2 Sorted by: Date

Gewinn- und Verlustrechnung der Banken (GUV)

Monatliche Bilanzstatistik (BISTA)

Publication references - 25 Sorted by: Date

Social Capital and the Viability of Stakeholder-Oriented Firms: Evidence from Savings Banks*
Charlotte Ostergaard, Ibolya Schindele, Bent vale
2016, Review of Finance - Article

[citations | 6 | [Altmetric 2 % Open Access = Add to Library

Small Banks and Local Economic Development*

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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@ Hendirik...
[} Open Access
=+ Add to Library
Export citation ~
Publication metrics
Dimensions Badge
99 15 Total citations
15 4y 11 Recentcitations

‘s° 14  Field Citation Ratio
. n/a  Relative Citation Ratio

Altmetric
Twitter (1)

[l Mendeley (83)

Research Categories

Fields of Research

14 Economics

15 Commerce, Management, Tourism and Services
1402 aApplied Economics

1403 Econometrics

1502 Banking, Finance and Investment

External sources
*Full text at publisher site



I Get dataset information and inspiration

DEUTSCHE Guv

H BUNDESBANK Q Name X
FuRGSYSTEN

Data Set -

Gewinn- und Verlustrechnung der Banken (GUV)
https://doi.org/10.12757/Bbk.Guv.9316.01 .~

Abstract

GuV 1993-2016 "enthalt BAID" / Stahl, Harald and Christine Rauth (2017), Statistics of the banks’ profit and loss accounts 1993-2016, Data Report 2017-09 - Metadata Version 4, Deutsche
Bundesbank Research Data and Service Centre (RDSC). — GuV 1999-2015 "enthalt BAID" / Stahl, Harald and Christine Rauth (2017), Statistics of the banks’ profit and loss accounts 1993-2015, Data
Report 2017-03 - Metadata Version 3, Deutsche Bundesbank Research Data and Service Centre (RDSC). — GuV 1999-2015 Erganzung "enthalt BAID® / Stahl, Harald and Christine Rauth (2017),
Statistics of the banks’ profit and loss accounts 1993-2015, Data Report 2017-03 - Metadata

more
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Version 2, Deutsche Bundesbank Research Data and Service Centre (RDSC). — GuY 1999-2015 Standard

e B 2\ Statickre nF 1o

=i} Add to Library

Export citation ~

Publication metrics

External sources
*Full text at publisher site

(@ Hendrik...



| Take-away

What we did

» Close the gap between publications and data services

» Build the first recommendation system, dataset impact factor and

user interface
What's next
» Formalise into integrated system around data-services

» Rinse and repeat

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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The Granular Data Network

The views expressed here do not necessarily reflect the opinion of the Deutsche Bundesbank, the INEXDA network, or the Eurosystem.



IINEXDA: in a nutshell

= INEXDA provides a platform for exchanging experiences on statistical handling of granular
data for central banks, national statistical institutes and international organizations.

= INEXDA supports the G20 process, especially the Data Gaps Initiative 2 recommendation
aiming to promote the exchange of (granular) data as well as metadata.

» Focus of the INEXDA Data Access Working Group is to define common access procedures
and use these for the development of an open software solution.

Next steps
» End of August 2019
= Collection of feedback on proposed new metadata items
= October 2019
» Meeting of the INEXDA Data Access Working Group
» End of 2019

= Proof of concept for open source data stewardship module software in collaboration with
NYU’s ADRF

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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ISumming Up |: General

= Developments for RDSC(s) and INEXDA was/are fast, but incremental:
trust building, growing data complexity, learning process ...

= (New) skills for researchers / data producers.

= Engagement of researchers (value of data work, data impact factor).

= Efficiency: access system in a RDC, metadata/recommendation system
project management in a RDC, ...

= Harmonization/Internationalization: G20 initiative on data sharing and

data access of central banks, INEXDA.

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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ISumming Up Il: Getting the Knowledge Life Cycle ...

Publications Research

Data
\ ' ‘ Service

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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ISumming Up Ill: ... into the next level

Publications Research

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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Thank you !

= \Website: www.bundesbank.de\fdsz
= Contact: fdsz@bundesbank.de



I Motivation

= Aggregate datasets are important for monitoring macroeconomic
developments and macroeconomic policy

» Granular data is necessary to understand global developments and in
particular differences across countries

» Combining datasets and looking beyond aggregate statistics into
heterogeneous developments require the transformation of “data“ into
“knowledge*

» Local constraints make it difficult, or often impossible, to link micro datasets
from different jurisdictions, even for research and financial stability analysis

» Better accessibility and sharing of granular data would open up new
possibilities for analysis by providing new insights into the effect of
policies

@ What can we do from the statistical side to support this

p process?

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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IWhat’s new in (central bank) statistics?

= Micro data overhaul the traditional value-added chain in central banking statistics.

» Traditional central banking statistics are collected for a specific purpose.

= Micro data are collected only once and can be used for multiple purposes:
The statistical reporting burden declines.

= Data protection becomes more challenging.

= Technological innovations have revolutionized the infrastructure for collecting,
storing, and using micro-data.

» Advanced knowledge in storage and organization of large (integrated) micro-
data.

» |mproved tools for analyzing and processing microdata.
» Cheaper storage technologies.
» Standardization.

= Official statistics has lost the monopoly in providing information to society.
Third Statistic Conference, Santiago, Chile

October 1-2, 2019
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IHow do we do this?

Step 1

Extract used datasets from publications

Step 2

Learn from extracted dataset usage and build tools — Recommendations and
dataset impact

Step 3

Rinse and repeat - Get feedback and improve

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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lidentify tagged corpus

Log In/Create Account

FIND DATA SEARC FOR STUDENTS HELP
Filters
Search Results
Subject bt 505 results.
demographic
characteristics search tips =
(406)
employment (360) Studies (505) Variables (70) Series (29) Publications (89) ICPSR Website (11)
Sortby:|  Study Relevance v M|< - 2|31als
census data (296)
Study Title/Investigator Released/Updated
view all
1 Panel Study of Income Dynamics (PSID): Main Interview, 1968-2015 (ICPSR 37142) 2018-10-04
University of Michigan. Survey Research Center
Restriction Type v
2. Panel Study of Income Dynamics (PSID): Transition into Adulthood Supplement (ICPSR 37152) 2018-09-18
University of Michigan. Survey Research Center
Data Format v
3. Panel Study of Income Dynamics (PSID): Disability and Use of Time Supplement (ICPSR 37153) 2018-09-18
Data File Description™ University of Michigan. Survey Research Center
4, Panel Study of Income Dynamics (PSID): Child Di | | it (ICPSR 37151) 2018-09-18
Data Type o University of Michigan. Survey Research Center
Time Method . 5. 1D:;;)mics of Economic and Demographic Behavior: "Clean Processes” From the Panel Study of Income Dynamics (PSID) (ICPSR 2001-05-17
Lillard, Lee A.
Time Period v
6. Panel Study of Income D ics, 1989-1990: Latino Sample (ICPSR 3203) 2006-03-30

Hofferth, Sandra L.; Stafford, Frank P.; Yeung, Wei-jun J.; Duncan, Greg J.; Hill, Martha S.; Lepkowski, James; Morgan, James N.

Recenc bt
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IStep 1 result: Dataset predictions

Changing Perceptions of
Mental Health in
Canada PDF

The Influence of
Flooring on
Environmental Stressors

BSrorF

Where Broken Windows
Should Be Fixed [§ PDF

The not-so-happy ever
after ﬁ REE

-1 0 +1

Senior Health Scholar withAlberta
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National Population Health Survey ( NPHS)

and the Canadian Community Health
Survey ( CCHS ) cycles Survey
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Study of Crime and Law Enforcement (
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IStep 2: From competition results to tools

Road forward

1. Get central bank publications
2. Evaluate models with central bank publications

3. Build tools: Recommendations and dataset impact factor

Third Statistic Conference, Santiago, Chile
October 1-2, 2019
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I Getting the data: Scraping central bank publications

RePEc

M IDEAS Papers Articles Authors Institutions Data (FRED®)
Economics Departments, Institutes and Research Centers in the World n

Central Banks, Monetary Authorities Find Economics institutions

- Retrieve information
from HTML with web

Ares@a

1 Sydney@&

L ustria), Wien@&

lic), Bakul@d

https://edirc.repec.org/central.html

»QOver 57,000 central bank publications downloaded

Third Statistic Conference, Santiago, Chile
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IWinning approach: Dataset extraction

1. String extraction
2. Entity resolution

Named
Entity
Recognition

Qutput

»  Mention
Predictions

Output

, o I

: Entiy Entity Linking :
I Candidate :
I Generation . I
I Entity I
I Candidate I
I Scoring I
| Rule-based I
| Mention |
: Extraction I
I
e e e e e e e e e e e == l
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IINEXDA: The Granular Data Network

On 6th January 2017,

= DEUTSCHE
BANK OF ENGLAND JF/ BAMCO DE FORTUGAL BUNDESBANK

TUEDSISTEMA
EUROSYSTEM

EB BANQUE DE FRANCE

BANCA IFITALILA EUROSYSTEME

have launched the International Network of Exchanging Experiences on
Statistical Handling of Granular Data (INEXDA), an international cooperative
project to declare their willingness to further strengthen their cooperation.

Since its foundation, the following institutions have joined INEXDA as
members:
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IINEXDA‘s General Mission

» General mission is to promote data sharing and data access

* Promoting the G20 Data Gaps Initiative Il, in particular
recommendation 20, addressing the accessibility of granular data.
INEXDA is mentioned in a G20 paper

» Acknowledging and supporting the work on data sharing of the Irving
Fisher Committee on Central Bank Statistics

» INEXDA is governed by an MoU, that every member has to sign

» Sharing of granular data between INEXDA members not part of this
MoU
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IWork program for the first two years

= Agreement on unified metadata schema
= Setup of a platform to collect and exchange metadata
» Start harmonizing metadata across INEXDA member countries

= ECB pilot collection of information on access for researchers
= ADRF for INEXDA proposed by Julia Lane (NYU)
= Setup of working groups

» Prototype of INEXDA webpage by Banque de France.
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IWorking Group on Data Access

INEXDA workshop on data access procedures
= Serve as a kick-off event for the INEXDA work stream on data access

= Utilise current momentum to improve data access procedures for data
producers and researchers.

Define common access procedures
= |[dentify similar workflows used by data providers.
* From there define a standard

» Need to be in compliance with internal data policies and external
government regulations.

3 Development of open software solution
= Set of common access procedures will define software requirements
= Needs to be flexible enough to accommodate different legal frameworks
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lldeal state;: Automation of decisions in workflows

v' Metadata describes how data can be managed and used from a legal,
organisational or technical point of view

v Workflows follow deterministically from such administrative dataset

metadata
Metadata from researcher % Dataaccess request Metadata from data
e.g. information on personal —am for research project producer
affiliation and the planned l e.g. administrative metadata
project such as dataset-specific

Deterministic usage restrictions
decision

! ! | | |

[ @ Rejection ][ Workflow 1 ][ Workflow 2 ][ Workflow 3 ][
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IHow to become an INEXDA member ..0+
.‘.'.

Other central banks, national statistical institutes and international
organizations are encouraged to join INEXDA.

The following procedure has been established to admit new members:

A representative of the applying institution has to attend at least one
2% | INEXDA meeting in person before the formal application process is
SR initiated

Send an application letter signed by the head of the statistical
department of the respective institution (or, in case of national
statistical institutes, by the head of the responsible statistical
department) to the chair of INEXDA.

All INEXDA members must agree to any application by a new
Institution.

Sign the MoU*. Congratulations, you are now a member of INEXDA.

@ QO

* The INEXDA Memorandum of Understanding (MoU) can be accessed
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IINEXDA’s metadata schema

» Based on the GESIS DOl registration service
da|ra (GESIS is cooperating with DataCite):
. https://www.da-ra.de/en/home
» Name of metadata items closely follows dara

conventions to enable seamless DOI registration,
if desired later in the project.

10 | Sampled Universe
12 | Temporal Coverage

14 » |s basis for INEXDA metadata database that was
= established to store and view metadata from
E INEXDA members.

o [omoss |
o [Romors |
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INEXDA

Search metadata

The Granular Data Network

Resource Types
your search: Al fields:(Investment) Dataset (2
Active filters [x clear alf] ; x Keywords: Banks deposdory institutions » Publication Date
2017
Data provider
results: 2 k 2
d I d INEXDA datasets

Monthly Balance

v med English
Status: in-house a s O B0 e O
Geograpnic Coverage
Statistics of the banks’ profit and loss accounts
Deutsche Bundesbank, Statistics Department (S), Monetary and financial statistics (S 1
Cross | tasks and secondary statistics (S 14), Secondary statistics (S 14-3) Keywords
i 2017-07-25, Version 1
view metadata in' English
Availability
Status: in-house “/7 0000
On-site (2)
Pubécation Date

2017 (2
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The database serves as ...

1.An information tool for INEXDA
members, researchers and analysts

2.The basis for the harmonization
activities of INEXDA (e.g. item relation)

Current contributions to the
database come from

» Deutsche Bundesbank
= European Central Bank
= Banca d'ltalia

= Banco de Espafia

= Banco de Portugal



