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(REWE:AET)

Research on the Comparison of Credit Risk Measure Models

Abstract:In this paper,we make a comparative analysis of three well-known credit risk models:structureal mod-

el,reduced form model and hybrid model.We also analyse the property,advantages and disadvantages of these

models.At last section,we explain the problem to be solved in the application of these models in our county.In

order to develop our country’s credit risk.

Key words:credit risk; structural model; reduced form model; hybrid model; stochastic intensity
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