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1. credit risk

2. credit risk management

3. efficiency

4. credit rating

5. Data Envelopment Analysis(DEA)
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. Basel committee

. business cycle

. liner probability model

. Logit model

. Probit model

. discriminate analysis model

. mathematical planning

. classification trees ( recursive partitioning algorithms)
. nearest neighbors model

10. analytical hierarchy process
11. expert system

12. artificial neural network
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. Rough set

Morgan

Treacy

value-at-risk

. Neural Network(NN)

. Desai,Crook & Overstreet

. Linear Discriminant Analysis(LDA)
. Logistic Regression Analysis( LRA)
West

10. Classification and Regression tree (CART)
11. K-nearest Neighbor (K-NN)

12. Yang & Platt
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1. Bryant

2.Lee TS, Chiu CC., Lu CJ., Chen IF.
3. Lee TS. & Chen IF.

4. Spilines

5. Abdou H, Pointon J, EI-Masry A
6. Support vector machine
7. Huang J.J. et al

8. Huang C.L. et al

9. MDA

10. Yeh, 1996
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