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Abstract

Based on the maximum and minimum cross-entropy principle, this paper simulates the mi-
cro-loan data of the interbank market in 2015. Combining with the actual loan data of the corres-
ponding bank-entity industry, the paper draws the inter-bank network and the inter-bank-entity
industry network respectively with Gephi, from the perspective of economic and financial related
network. According to the statistical theory of complex networks, the paper identifies and analyz-
es the systemic importance banks, the systemic importance industries and the internal relation-
ship between them, taking the degree, weighted average degree and median centrality as the
measurement indicators. It is hoped that this paper will provide some guidance for the supervi-
sory authorities to focus on the key links of the whole economic system from the overall perspec-
tive, control system risks and reduce management costs.
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Table 1. Node code
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12 PR 25 M ERAT
13 LR RAT 26 fEFARAT

Figure 1. Interbank network diagram
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Figure 2. Bank-entity network diagram
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Table 2. Ranking of systematic important banks
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Table 3. Ranking of systematic importance industries
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Table 4. Ranking of loans from banks to entity industries
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