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Construction and Examination on Risk Early Warning Model

of Commercial Banks in China:Based on ERM Perspective
ZHENG Lili,LIU Qi,JIANG Xingkun

Abstract ;. Based on the Logit model , this paper establishes a construction of the risk early warning model for commercial banks
from the perspective of ERM. Using the panel data of Chinese listed banks from 2005 to 2010 as an inspection, this atudy indi-
cates that this risk early warning model is credible.

Key Words: risk early warning model; commercial bank; Logit Model; enterprise risk management; listed bank; financial

crisis pre-warning; credit assels; enterprise’s crisis
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