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DSfin Challenges

● DSfin supply chains and technical challenges:
○ Lack of ontologies and standards including identifiers!
○ Absence of OPEN datasets.
○ Time-series longitudinal datasets versus graphs or 

semi-structured datasets.

● Unique to the DSfin domain:
○ Structural: Financial markets operate in silos.
○ Cultural: Awash in $$$; information asymmetry; lack of 

benchmarks; etc.
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Outline
•  Motivation

•  Supply chain for residential mortgage backed securities.

•  Latent “Financial Community” model using LDA based 

probabilistic model. 

•  Examples of “toxic” financial entities / communities / 

securities.

•  Impact of upstream toxicity along the supply chain on 

downstream securities: ratings and performance.

•  Ongoing work ...







Constructing the upstream resMBS supply chain 
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 Role+Financial Entity Communities



Securities (2004)  from a “non-toxic” community



Securities issued in 2004 associated with a “toxic” 
financial community “FIRST HORIZON” ...
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