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Lorenz Curve for a random uninformed model
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Figure 1
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Figure 2
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Figure 3

Lorenz Curve for the H-Score model
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Note:
Gini ratings information on alternative models was taken from the 
March 2000 report by J.R. Sobehart, S.C.Keenan and R.M.Stein 
entitled “Benchmarking Quantitative Default Risk Models”
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