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A Research on Risk Problem of U.S. House Mortgage Firms

Ye Yonggang, Zhang Pei
(School of Economics & Management. Wuhan University, Wuhan 430072, Hubei, China)

Abstract: This paper uses theoretical framework of macro financial engineering to analyze the risk
of the House Mortgage Firms in the U.S. It finds that the credit risk of House Mortgage Firms
obviously changes during the crises. Before the burst of crises, the credit risk of House Mortgage
Firms has become deteriorated already. The risk indicators based on contingent claim balance sheet
could reveal this risk to some extent.
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