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HSBC Holdings

No networks,
just balance
sheets
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Monopartite
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A typical

framework
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Direct solvency contagion based on regulatory
data on unsecured loans in the UK (2008-2015)
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Bipartite
networks




An alternative,
and more
general,
representation of
networks of
contracts
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In reality...
equity holdings in
the UK (Q1 2016)
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Debt holdings in
the UK (Q1 2016)
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Back to a
monopartite
representation in
terms of 100
similarities (debt)
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Waeakly correlated layers
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Different types of financial institutions
share high similarities and fall in the same
communities (equity layer)
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Price-mediated contagion based on stylized
portfolios in the UK (Q1 2016)
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