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. probability of default

. loss given default

. exposure at default

. credit scoring

Moody

. loss given default: LGD
. recovery rates

. priority creditors

. general creditors
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11. the status or seniority of the debtor

12. the state of the economy

13. credit exposure

14. exposure at default

15. potential exposure

16. notional

17. expected credit exposure: ECE

18. worst credit exposure: WCE

19. unexpected credit loss

20. credit value at risk
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