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Introduction
• The information of the financial system managed by Banco de Mexico has two types of users,

general public and financial authorities users (Banxico and other authorities).

• Most microdata has been used by the latter for financial institutions monitoring and

supervision for financial stability analysis. For that purpose it is disseminated using a

restricted Central Data Hub.

• Public information is disseminated using an in-house time series platform.

• Microdata is increasingly used to generate detailed statistics. The large volume of potential

information requires new approaches for data dissemination for both type of users.

• Our approach to improve data dissemination includes:

 Publication of detailed statistics on financial markets.

 Graphic tools for summarizing the main characteristics of large data bases and create

dashboards for user specific information interests.

 Other business intelligence tools (cubes).
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Financial Information Model of Banco de Mexico
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Statistics on Derivatives of Banks and Brokerage Houses
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• Methodological changes and 
broad scope.

• Daily information since jan-
2007. 

• 600 data concepts (1,800 
time series).

• Describes development of 
the derivatives market. 

Turnover

• Monthly information since jan-
2007. 

• 600 data concepts (1,800 time 
series).

• Describes behavior of portfolio 
derivatives.

Outstanding 
operations

• Monthly information since 
jan-2007.

• 500 data concepts (1,500 
time series).

• Describes exposures to 
market risk and counterparty 
sector risk. 

Risk positions and 
prices



5

Structure for Turnover Statistics of Derivatives Traded by Banks and 
Brokerage Houses (Exchanges and OTC)
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Financial Information Interactive Application (PIIF)
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• The Financial Information Interactive Application allows users to interact with graphics developed and
customize dashboards according to their main interests.
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