Jobobouoooobobugood

oo o

ggobboooogoobbooogbobobobboooobbobbbboooooboo
gobbooboooobobobooooooobboooooobooooobobobooboogn
goboboboooboobooboooobobboooobbobuoooobbooouoboobobooon
gobobbooooboobooooobobbooobbbuoooobboooubbbooon
gobbbdooooobbuooooubbobbbooooobbbooooubbbooOoo
gobbboooobbbooooobobbooobobbuooonoboboooobbbooan
gogooooboooobobobobooboboboddooo,booddddduoooooooon
uogboobbodoooobobbuooooobbooooobbooooubLbboooOon
ggoobgbobboooboooobbboooouobb b0 bbb ooooobon
gogoobooboooobobbbboo,bbbbbbbbobbbdoooooooooon
O00O0bO0o00O00OO0bOob0OobO0obO0obOoboboOobDOoD 20070 20000000000
O0000O0ooO0ooOooooobD 160000000 40000000D00ODOODOODOO
000 1400 5000000000 9000000DO00D0ODO 100050000000
oobooobbooobo9goobobooboobbooooboobooboboboooDOo 1boboboo
gobboboooobooboboooooobbooobbobuooooboboooooboobobuoogn
gobobooboooooooobobobooooobbboooobobobooooubboooon

goobooon

goooo godob oooo bbooooobod



Abstract

Evaluation of Corporation Credit Risk using Qualitative

Information

Makoto OOHIGASHI

Two types of analysis are exist as evaluation methods of equities , i.e. , a fanda-
mental analysis and a technical analysis. Technical analysis is used for detecting the
time for trading, while a fandamental analysis is used for determining companies to
invest. Although the technical analysis uses time series analysis technique, a fundamen-
tal analysis is difficult to formulate mathematically.The reason of this is a fandamental
analysis deals with qualitative information. In order to solve this problem, in this thesis,
the qualitative information to credibility evaluation of a company is applied using the
rough sers, which can be acquire knowledge from non-digital data.Economical data of
103 companies are used for the experiment, and proposed method is verified using 106
companies data. From experimental result the rule of bankruptcy is generated and is
verified by real data. Fourteen companies are output of the rule, and Five of them are
really bankrupted. Nine companies are incorrectly detected, but their stock price are

falling down within a half of a year.
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