
 

Title: On the stress testing credit default using survival models. 

Analysing/predicting credit default using survival models continues to attract a lot of interest, both 
in academia and among practitioners. This work looks at stress using discrete survival models. 
Within this framework, we (i) identify a number of components contributing to the distribution of 
credit default loss, and then (ii) quantify the impact of each component using popular stress metrics.  

 

 


