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Prediction & Accounting Fraud Flag 2

16. Gov&BK+WRF [ I } Average length of
15. Add,Gov&BK+WRF 5 enployment
14. Add&BK+WRF Inventory net
13. Add&Gov+WRF E - : asset ratio
12. Basic, Add, Gov&BK+WRF ; ’ o
11. Basic, Gov& BK+WRF
10. Basic, Add&BK+WRF
9. Basic, Add&Gov+WRF
8. Basic&BK+WRF
7. Basic&Gov+WRF
6. Basic&Add+WRF
5. Bank relation+WRF
4. Governance+tWRF
3. Add+WRF
2. Basic+WRF
1. Basic+Probit [

05 055 06 065 0.7 0.75E 08 08 09 09 1
AUC & 95% ClI
Attribute Changes in the |C|n|ty of Average Attributes - Unit : SD
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(Algorithmic triage)

Prediction for default Prediction for voluntary closure
M= M= M= M=
default not default closure not closure
H= H= H=
not default not closure closure
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