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(Bartlett test of ghericity)  KMO(Kai ser-Meyer- 0.3
Olkin measure of sanpling adequacy) ,
3
1 2 3 4 1 2 3 4

1 / 0.966 0.195 0.052 | -0.033 | 0.082
2 0.966 0.19%5 0.052 | -0.033 | 0.032
3 0.953 0.192 0.02 | -0.038 | -0.009
4 0.843 0.170 0.076 | -0.029 | 0.064
5 0.819 0.165 0.05 | -0.045 | 0.104
6 0.755 0.152 | -0.037 | - 0.014 | - 0.227
7 0.899 -0.032 | 0.27 0.009 | - 0.053
8 / 0.891 -0.040 | 0.273 0.014 | -0.136
9 0.782 -0.038 | 0.240 0.004 0.249
10 0.750 -0.024 | 0.230 0.007 0.230
1 - 0.566 0.353 0.02 | -0.174 | 0.004 0.338
12 0.879 0.048 0.005 0.325 0.037
13 0.843 0.050 0.005 0.312 0.045
14 0.823 0.009 0.009 0.34 | -0.117
15 0.6%4 0.007 | -0.02 | 0.257 | -0.065
16 0.821 | -0.004 | -0.028 | 0.037 0.786
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Survey of mar ket microgructure theory

LI Aing, ZENG Yong, TANG Xiao-wo
School of Management , Univergty of Hectronic Science and Techrology of China, Chengdu 610054 , China

Abdract : In the pag twenty years, market microgructure has grown $ drameticaly thet it is now a recognized subr
field within finance. Market microgructure research is valuable for illuminating the behavior of price and markets.
This has immediate gpplication in the regulation and desgn of new trading mechani=iis. This pgper sysemeticaly
review the exigent research on microgructure domegic and aboard. Then in term of market microgructure theory ,
we andyze the microdructure of the Chinese sock market , and bring forward some ingructive proposal's concerning
the development of the Chinese sock market.
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Sudy on credit risk assessing and forecasing model in commercial bank

YU Li-yong
Quanghua School of Management , Peking Universty , Beijing 100871, China

Abstract : For a long time credit risk assesament has been regarded as one kind of classfication issue of pattern i-
dentification , which could ot fully meet the requirements of credit risk decisonr-making. In view of the connotation
of credit risk, it is put forward that the probability that credit capita becomes bad debt and the rdativity of credit
risk should be taken into condderation to assess credit risk. By taking credit risk degree as sygem output , credit
risk assesdng and forecaging node based on artificid neural network is edablished © as to trandorm assesing
node in dfect and provide credit deci son-making with nore eficient tools and support.

Key wor ds :credit risk assessment ; assesing node by classfication; criterion to evaluate credit risk; credit risk

degree



