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Evaluation on Credit Risk of Commercial Banks:

Based on Multi-attribute Decision Making of TOPSIS
YUAN Yi-jun, LU Pin, LI Cong
Abstract: Multi-attribute Decision Making in the decision-making theory can compare the credit risks faced by many banks,
which is of great significance to credit risk monitoring of our country’s commercial bank. Taking our four representative com-
mercial banks as sample, the paper uses classical Multi-attribute Decision Making to assess credit risk. The results show that
Multi-attribute Decision Making is both scientific and applicable.

Key Words: commercial banks; credit risk management; credit risk evaluation; credit risk indicator; Multi-attribute Decision

Making; TOPSIS
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