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2- Linear Probability Model

3- Probit and Logit Models

4- Discrimination Analysis Models

5- Merton Model

6- Classification Trees Algorithms (Recursive Partitioning)
7- Nearest Neighbors Models

8- Analytical Hierarchy Process

9- Expert Systems

10- Artificial Neural Networks
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* Credit Metrics (CM)

* Credit Portfolio View (CPV)
* KMV

* Credit Risk™ (CR+)
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1- Credit Portfolio Management

2- Crouhy, Galay and Mark

3- Reduced-Form or Intensive Models
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1- Elif Onmus-Baykal

2- Credit Pricing Models

3- Credit Value-at-risk

4- First Ggeneration Structural-form Models
5- Second Generation Structural-form Models
6- Reduced form Models.

7- Default Mode Models

8- Mark-to-market

9- First Generation Structural-form Models
10- Second Generation Structural-form Models
11- Reduced form Models
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1- Kim

2- Ramaswamy

3- Sundaresan

4- Longstaff

5- Schwartz

6- Reduced-Form Model
7- Jarrow

8- Lando

9- Turnbull

10- Duffie

11- Singleton

12- Credit Value-at-risk Models
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1- Default Mode Models

2- Mark-to-market

3- J.P. Morgan 's Credit-Metrics Analysis

4- KMV 's Credit Portfolio Manager

5- Credit Suisse Financial Product 's Credit Risk +
6- McKinsey 's Credit Portfolio View

7- Credit Rating

8- Credit Scoring
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