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Abstract

The study aims at introducing the

most important internal quantitative
models to assess the bank credit risk, as
well as the most important internal
models imposed by the financial industry
and the extent of its contribution to the
measurement of the credit risk. In this
study we tried to achieve this objective
by highlighting the importance of
applying the model (the credit risk +) to
measure the risk of the loan and its
management in the Arab Bank-Algeria.
Keywords: Risks, modeling the credit
risk, internal quantitative models, the

financial industry, credit risk model.
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