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In this project, we have done data analysis of interbank networks and
developed statistical tools for the study of financial networks. For example, we found daily
patterns of interbank trading that was considered to be absent and proposed a tensor-factorization
method that allows to detect intra- and interday trading pattern simultaneously. In addition, we

applied the developed method to the Italian interbank market and detected a change in the way banks
trade with each other at the time of global financial crisis.
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https://terukobayashi .wordpress.com/
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