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Data mining includes various algorithms and methods from statistics, artificial intelligence, machine learning and database systems. Data mining has been applied in diverse disciplines across several industries including finance as well as business problems such as bankruptcy prediction, fraud detection, portfolio analysis and consumer relationship management. In this seminar, we are interested in the following applications of data mining in credit risk

· Credit scoring using Social Network Data
· Application of Data Mining in Basel III
· Application of Data Mining in Portfolio Management 
· Profit scoring 
· Loss-given-default Modeling
· Scorecard implementation
· Discretization Algorithms for PD (e.g. CAIM, F-CAIM, CADD)
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