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1. Financial Risk.
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1. Rose, Peters (1999)
2. Bosel Committee
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1. Credit Scoring.

2. Linear Probability Model.

3. Probit & Logit Models.

4. Discrimination Analysis Models.

5. Classification Trees Algorithms (Recursive Partitioning).


http://dx.doi.org/10.52547/qjfep.10.37.1
http://qjfep.ir/article-1-1249-en.html

[ Downloaded from gjfep.ir on 2025-08-01 ]

[ DOI: 10.52547/gjfep.10.37.1]

Vo w5 W) Sny 2 P50 S ki Gyl 9 bl

‘O@wdjdﬁ:jébd.u -

b ke TS -

“a}?'- LEL"’(';"“:"" _

" s e GBS -

5345 53,8 o 03liwl NPLS 51 (gLl 6K 5 dumlonn  slate 41 (5, IUSSL St
Jols 35 55 ol e SlUlae 358 e 5L (65l b DUl O e 4 OT 5101l (s SSL
w508 e 0T ey o 3ol ¥ 51,208 5olaA Sl 2t oS SULas) 2508ty oo SULs
(wab 42538 b O dey oo 31 0lo V4 51 28 5ol ¥ 51 2ty o7 SULas) G5 gme SUlae (5L
ol (5L 4338 a0 T dany oo 5l 0la V4 51 2y &8 SU) J oo 1S Se DU as
(YYA (6,81 5 55 Jlss)
¥ 5 b el g cwio Jlsle F-Y
el 03Y (golal 5 o i (Slais S el 311 5 (S35l Sl ke Slre) - )
S a8 e la e Ls 110 bl glalis gl a5 olald 1L L S bl
ol |,w&ipm&@;sﬁﬁ;t@lu,upw‘c,,,‘; ol 35 a 0slial
Sy g 4 3L ABIL Lial 5 o S e e (6, S 03Il 53 Oliises S5 Solews das o
Ll i La0T 5180 0 150 g 5 ol iy IS SRe 533 g0 ey o
Pt 7S o5 S 0l 5 el o S5k w5 e el b den 3y Sl 3

Aal gt a8 5 3 o kil 7 St 55 Lol slted s a5 (bl sl g 50)

1. Nearest Neighbors Models.
2. Analytical Hierarchy Process.
3. Expert systems.

4. Artificial Neural Networks.
5. Non-Performance Loan.
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. Concentration Ratio Index
. Lerner Index.

. Profit Rates.

. Price discrimination.

. Pricing - Cost Margin.

. Entropy Index.

. Gini Coefficient.

. Herfindahl Index.
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