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 Reported by internationally active banks (via central banks)
 Two types of international banking data

 Locational Banking Statistics (LBS)
- Data on banks’ non-consolidated international positions 

(assets and liabilities)
- Banks classified according to their residence (as in the Balance 

of Payments statistics)
- Bank offices located in 47 jurisdictions

 Consolidated Banking Statistics (CBS)
- Data on banks’ consolidated foreign assets
- Banks classified according to their nationality (i.e. according 

to the location of their headquarters)
- Banks headquartered in 31 countries

The BIS International Banking Statistics (IBS)
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 In 2012, the Committee on the Global Financial System (CGFS)
approved a major set of enhancements to the IBS
 Aimed at better capturing new international financial landscape.
 Filled critical data gaps revealed by the Great Financial Crisis (GFC).

 Two stages of enhancements:
 Stage 1: data dimensions that were already collected by CBs, but

was not transmitted to the BIS
- Reported from Q2/2012

 Stage 2: newly-collected data dimensions and crossings
- Reported from Q4/2013

Post-GFC Enhancement to the BIS IBS
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1. More detailed sectoral breakdown of counterparties
 Non-bank sector 

- Non-bank financial sector; 
- Non-financial sector 

• NF subsectors (Government, NF Corporates, Households) will be 
published in future.

2. Coverage of banks’ balance sheets was extended to domestic positions 
 Previously, the data sets captured only banks’ international business.

3. Additional data on banks’ consolidated balance sheets
 Total Assets
 Total Liabilities, with a breakdown by instrument: 

- Deposits; 
- Debt Securities; 
- Derivatives;
- Other liabilities.

 Total Equity.

Key BIS IBS Enhancements (1/2)



Restricted 5

4. Simultaneous reporting of four key dimensions in LBS.
 residence of reporting  bank,
 nationality of reporting  bank,  
 residence  of  counterparty,  
 denomination currency.

5. Making data more widely available 
 e.g. much more detailed bilateral data are now published in LBS and CBS

Key BIS IBS Enhancements (2/2)
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 Analysis of global funding markets
 Majority of global cross-border USD intermediation is conducted by 

banks that are neither located, nor headquartered in the US

 Research on international MP spillovers
 Denomination currency matters for international MP spillovers 

- Avdjiev and Takats (RoF, forthocming)
- Takats and Temesvary (BIS WP, 2016)
- Avdjiev, Koch, McGuire and von Peter (JIMF, forthcoming)

 A more granular analysis of international capital flows 
 Impact of global and local factors on capital flows varies considerably 

across sectors (Avdjiev, Hardy, Kalemli-Ozcan, Servén; NBER WP 2017)

 Creating indicators for global financial stability analysis
 Global Liquidity Indicators (GLIs)
 Debt-Weighted Exchange Rates (DWERs)

How can the enhanced BIS IBS be used in research?



Restricted 11

Analyzing global funding markets
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Analyzing MP spillovers

 Avdjiev and Takats (RoF, forthocming) use enhanced BIS IBS data 
to analyze the impact of 2013 Fed taper tantrum on XB bank 
lending to EMEs.

 Enhanced BIS IBS data provides the three dimensions necessary 
for the empirical analysis of the above question.

Currency 
composition (A)

Residence of 
borrower (B)

Nationality of 
lending bank (C)

Consolidated Data No Yes Yes
Locational Data

by Residence Yes Yes No
by Nationality Yes No Yes
Enhanced data Yes Yes Yes
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BIS Global Liquidity Indicators (GLIs)

 International bank credit
 XBC on all sectors (BIS LBS)
 LCFC on all sectors (BIS LBS)

 Global bank credit to the private non-financial sector
 Domestic bank credit to the non-financial sector (BIS credit to the non-

financial sector)
 XBC on non-banks (BIS LBS)

 Global credit to the non-financial sector, by currency
 Credit to residents (NFAs, BIS LBS, BIS IDS)
 XB loans and local loans (BIS LBS)
 International debt securities (BIS IDS)

 US dollar-denominated credit to non-banks outside the United States
 Loans (XB and local) to non-banks (BIS LBS)
 International debt securities issued by non-banks (BIS IDS)

14
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Debt-Weighted Exchange Rates (DWERs)
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 Country level data only
 There is no bank-level data

 Relatively short time series
 But very rich cross-section 

 Incomplete reporting of enhanced data
 Not all countries report fully all newly-required data dimensions yet.
 Nevertheless, coverage of main dimensions is already pretty good. 

 Confidentiality restrictions
 When disseminating data, BIS has to respect the confidentiality 

restrictions imposed by reporting CBs

Limitations of the enhanced BIS IBS
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 Published data 
 Not subject to confidentiality restrictions
 Gradually expanding as quality improves, 
 Available at www.bis.org/statistics/about_banking_stats.htm

 Unpublished data 
 Can be accessed at reporting CBs and BIS; 
 Regression results can be presented; underlying data cannot be 

disclosed
- Publications need to be checked by BIS to confirm that 

unpublished data are not disclosed; 
 Research fellowships – BIS offers fellowships to facilitate research 

using unpublished IBS data

Data Access

http://www.bis.org/statistics/about_banking_stats.htm
https://www.bis.org/research/fellowship.htm
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Supplementary Slides
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