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Condition: New. Publisher/Verlag: AV Akademikerverlag | with Application on Metro Data | The credit
scoring methodology is increasingly used in companies and business field. This method once in the
1950 s introduced has developed and cover new branches today, such as mailing and fraud. This
methodology is one of the most important to manage risks and estimate the probability of default
of a client by borrowing money. There are several statistical methods to select the relevant
characteristics for the scoring model such as linear regression models and classification tree and
the goal in this study is to compare the two most used statistical methods on credit scoring: logistic
regression - with categorized and raw data - and discriminant analysis, as also their pros and cons.
The analysis was made using a dataset from METRO Cash&Carry enabling the application of the
methods on real data. The logistic regression with a Scorecard example and the discriminant
analysis have a similar performance on estimating the probability of default from a client, despite
the methodologies being different the approaches are similar and the results shown a small
difference between them. | Format: Paperback | Language/Sprache: english | 124 pp.
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Reviews
A high quality ebook along with the font employed was fascinating to read. It really is writter in easy phrases rather than confusing. I am just easily can get
a satisfaction of looking at a composed publication.
-- Isa i B r a dtke
This is basically the best publication i have got read through right up until now. Sure, it really is perform, still an amazing and interesting literature. Your
life span will probably be convert once you full reading this article ebook.
-- Dr . Ir ma Welch
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