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The Credit Risk Measurement of Listed Companies in China
and the Empirical Research of Its Influence Factors

CHEN Hao  XIA Hongfang
( Zhejiang University of Finance and Economics Hangzhou Zhejiang 310000 China)

Abstract: The measurement of KMV model which tests the validity of the method of credit risk for the listed
companies in China has been analysed on the empirical research. And the inner factors that affect listed company
credit risk have also been explored. The empirical results show that KMV model which tests the credit risk of listed
companies in China is of good applicability. The empirical results for credit risk factors indicate that the scale of the
listed companies in China for the credit risk has significant influence.
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