
(https://www.ssrn.com/)
(https://papers.ssrn.com/sol3/ShoppingCart

Product
&
Services

Subscribe
Submit
a
paper

Browse Rankings Blog ↗ Contact




 Add Paper to My Library

Download This Paper (Delivery.cfm/SSRN_ID2867849_code1336506.pdf?abstractid=2867849&mirid=1)

Open PDF in Browser (Delivery.cfm/SSRN_ID2867849_code1336506.pdf?abstractid=2867849&mirid=1&type=2)



Share:       

The Use of Different Approaches for Credit Rating Prediction and Their
Comparison
Proceedings of the 6th International Conference on Managing and Modelling of Financial Risks, 2012, p. 448 - 457. ISBN 978-80-248-2835-0

10 Pages
Posted: 11 Nov 2016

Martina Novotná (https://papers.ssrn.com/sol3/cf_dev/AbsByAuth.cfm?per_id=1336506)
VSB - Technical University of Ostrava

Date Written: October 15, 2012

Abstract
The objective of the paper is to apply three selected approaches for credit rating prediction, linear discriminant analysis, multinomial logistic regression and decision trees. The
models are based on data of European companies’ financial indicators and MORE rating. A special attention is paid to comparison of models and interpretation of results. The
analysis is also focused on the identification of variables with the most significant impact on credit rating assessment. The estimated models can be used for credit rating
prediction and can serve as a useful tool in the investment decision process.
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