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Presented views are those of the authors and do not necessarily reflect the 
view of Bank of Finland 
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Also

The views of the authors are subject to changes without prior notice… (i.e. 
work in progress)
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Project Goal

” To identify and develop recurrent reports and analysis to serve the 
oversight function and by taking advantage of the BoF-PSS2 simulator”
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First Trial
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Final Concept
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analyses
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Novelty Concepts – Toolbox
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of the two
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data
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• Development of 
distributions over
time

• Hypotetical
standardized
scenarios for 
simulation.

EvolutionScenarios
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Novelty Concepts – Structure of the System

Structure Matrix

Opening the internal structure of 
the system
Showing the systemically 
important participants and 
connections.
Usefull tool in both case with raw 
data and with simulation results.
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Many options to show data in this
format.
Can be used with aggregated
results and with detailed data.

Novelty Concepts – Relationship Between
Atributes

2D-Histogram

Describing relationship between 
two variables.
Showing the structural patterns of 
the system.
Pointing out interesting variable 
combinations

The chosen bins define the values
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The chosen bins define the values
of the variables which will be
considered as equal.
The results can be show as in 
counts, frequencies or as a sum of 
a value of the transactions fall in 
the bin.
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Novelty Concepts – Evolution in Time or
Simulation Scenarios

Histogram Evolution

Describing evolution of the 
distributions of the certain variables 
over the time for example.
Could incorporate automated 
‘change’ detection.
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The automatic change detection is 
based on the ideas of the statistical
process control.
Expands the comparison of 
aggregated indicators to the 
comparison of distributions.

Novelty Concepts – Hypotetical Cases

What-If-Scenarios Screener

Standardized and parameterized 
alternative scenarios.
Automated scenario creation for 
Bof-PSS2 simulator i.e. modifying 
the input data to represent the 
what-if-scenario.
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Samples the individual what-if-
scenarios.
Draws results from larger pool
of possible what-if-scenarios.

Modifies the input data based on 
standardised scenarios and sets up
simulation parameters for the 
simulator.
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BoF-PSS2 + Reports Library
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We have a dream…

BoF-PSS2 
simulator

Reports
library

Next
generation
oversight
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Today’s
oversight

Thank you!
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Questions?
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