Economics

2235550
BTE 5 9 HeRA 1.062024 4F
WEAM . | TS SSND: 2630-4759 / (FFETIS): 270GLO1S

BB ERAT VaR BRSSO

Vs
K FEXFHRFAFFR
DOIL:10.12238/¢j.v719.1914

(& ZE] VaRBEA T A 26 ] & Fede ) 2 ek Kb a9 ZALEER) , KL £ 5 M VaR B AL 3% FT4RAT 7 3 IR
B F@AE R, BANBRIEMLE =5 At E5 X, BAREASTFTRATE LS E %A 3 K
Kk R, AT e VaR B AL R e 4% T A0A 3048 . S/ b Ak - M A 346 Fo 2 RRAULAMY P30 SR 3R 46 =
A @eiE ML, U5 B BRI E060 FREE T E b AR F BAE KT T 69 VaR, ik 4595%49 B A2
AKF i FEVaR 89 B E] 5 31 kA% R 8 KD

[KE#IRE] RIemE; KFT4RIT; THRE

hESYZES: F83 XEkARIRAD: A

Analysis of market risk management of investment bank VaR model
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[Abstract] The VaR model is an effective quantitative model to measure and control financial risks. This paper
mainly analyzes the application of VaR model in the risk management of investment banking market. First,
introduce the three common calculation methods of the value at risk. Secondly, combining with the business
scope of investment banks and the source of market risk, the application value of VaR model in the risk
portfolio assessment, the business value assessment of individual enterprises and the internal total risk assessment
of financial institutions is analyzed and discussed. Finally, the actual data of the Shanghai Composite Index is

applied to calculate the VaR at different confidence levels, and then the 95% confidence level is selected to

calculate the time series of the VaR to evaluate the size of the risk.
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