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Tasks at the Central Bank

Macro-modelling Team

Large scale econometric models

Main input: data from CSO StatBank
Roughly 50-60 different px files / StatBank tables
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Tasks at the Central Bank

Other tasks that involve use of CSO data are:

Forecasting

Research

Internal Briefing Notes

Publications - Quarterly Bulletin

Reporting to the ECB
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Data Retrieval

Central Bank of Ireland
Programmatic Approach
R package: statbanker
Workhorse function: getStatBankData()

Bank of Italy
R package: RJSDMX
Workhorse function: getTimeSeries()

Example
NQQ24 <- getStatBankData("NQQ24")
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Our perspective

If we know the following:

1 Data Location (URL)

2 Data Structure (PC-Axis)

We can pipe data and metadata into our:

1 Models

2 Documents

3 Databases

4 Data visualization tools

This is:

1 Efficient

2 Clean

3 Transparent

4 Replicable
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Loading statbanker

The statbanker package depends on two other packages; pxR and
reshape.

The pxR package provides tools for parsing PC-Axis files.

The reshape package is used when transforming px objects.
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Retrieving Data

Standard Approach

Alternative Approach
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Functionality

By default: Data is returned as a px object and metadata is printed
on screen.
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Functionality

Metadata: Printing metadata on screen can be turned off.

Object Types: Three types of objects can be retrieved.
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Helper Functions

Helper functions are provided for transforming data after it has been
retrieved.
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Exploring Data
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Selecting Data
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Questions or Comments?
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