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 The goal of this paper is to create and evaluate a GLM model that predict whether 
a Slovak company will find itself in a crisis in the following year. Paper also provide an 
overview of metrics used to evaluate the quality or effectiveness of a model. 
The data used to create and test the model are from years 2014/2015 and 2015/2016, 
respectively. The data was obtained from amadeus - a database of comparable financial 
information for public and private companies across Europe (www.bvdinfo.com). For each 
year we had data about 100 000 Slovak companies. To test the performance of the model we 
used a standard metrics (AUC, Sensitivity, Confusion Matrix, RMSE, ...).  
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Financny manazment podniku II

Oeconomia Copernicana
European insolvency law 

harmonisation in terms of global challenges

Analysis of Convergences and 
Divergences of Bankruptcy Law Institutes in the Slovak Republic and in the World

Prediction of Credit Risk by Selected 
Theoretical Rating Models

election of predictors in bankruptcy prediction models for 
Slovak companies


