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Thoughts on the Construction of a Cross—-Industry Credit System
Al Renzhi WANG Yan WANG Xinxin CHEN Yin
(China Lianhe Credit Rating Co., Ltd.)
Abstract Analyzing cross-industry correlation is the basis for cross-industry credit risk management. The input-
output analysis method provides a practical economic analysis tool for studying the interdependence among various
industries. Based on the input-output method, this paper measures the importance of individual industries and the
correlation between paired industries. It also clarifies the risk transmission chain between industries by combining
industry characteristics on the capital market and offers suggestions for the construction of a cross-industry credit
system.
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