000 www.gupiaozhishiba.com

JUOvarl OO O—0000WVAR-UO OO

O0ODwWOvarld OO0

var O OO0 0000 d vara=90
ODdogdodotdadbgnoo9

O OjsOvara=0 0 0O O

Dobtddbabbdbabbooon

OOVAROOOOOOO?

OO0000OVaueatRiskD OOVaRO DO ODODDODODOODODODOODODOOOODOOO
Joodobobbuoogoooobugaad

Joodoooib* gggg” bbb ooooobbuoooooobod
oooon

Jooooooddotdvarddodogno

Od00ddO0OvardOdOOvar=variance D O OO0 00000

VaRO ValueatRiskD D O DD 000 0dooooooooooooooooood
Jo0ooooooon

VARO 0O 0 Vector Auto Regression 0 0 OO0 0 0O OO
Joodooooonoooodooonoon
Joodooooooooouoon

VARU O UOUODOoooooooooooouoooooooooood
JUOVARUDUOUOOUOOoOoDooooooooodvARDOOODooooogag
Jooogo

oo 1/4



000 www.gupiaozhishiba.com

00O ValueatRisk (VAR) D O OO OO0

0000000000000 Value&nbspd

at&nbsp]

Risk&nbsp[]

(VAR U O OoOooooooooooooooooocMAD O Ooooooo
Jd0ddoooboooooooooooooooooobooooaoao
J00dooooodooooooobooooooooobooooooooooo
O0oooooon

OOvarl OO OO

OO00000OvardPascalll VAROPascal D OO D000 O0O0ooooOoOn
[J O var all integer(]
O0000a0d0 000000 varuld array[1..100]of integer

O00000VAR

VaROOOOOOOOOOOOOOoOoooooOoooooooooooooa
o000
O000000000000000000O0000000O000O0b000o00oa
[ vaule at
nsk0OOOO0OO00O5009%%00000000000000000000X00
0000000000000 000O000O0000b000O000O0b00oO0o0oOoa
O000000000
O00000000000O0000000O000000000

O

O

0000000000000 0000000

O

O0000000000000000

N

oo2/4



000 www.gupiaozhishiba.com

00O ValueatRisk (VAR) D O OO OO0

OO0000OValueatRiskO VaRO OO O OO0OOO0OOOOO0OOOOOOOOOO
O000000000O00000000000b00o00oOo00ooO00ooO0oooooon
OO0O00000o0oad
O00000001I0000000%00000000000000001000
O00000000000010000o0oYooooooonoiooon
O0000000000000000000o00o0o0o00oano
O00000000000000000000000000 Variance-Covariance
Method O O O O O O O Historical Simulation MethodD O O O O O O O Monte Carlo
Simulation Method 0O
O00000000000000000O00O00O00000000000000
O00000000000

OOvar0ogoogg

varJJSO OO0 0O o0oo0o0ddnd varcountd

/O000oa

var countl] amount level
AOO0varOOO0OO0OO00O0O00O0

var count =0J amount = 1000
/O000000000000000
O00varOOOO0O0OO00O00O00O00000 SO undefinedd
D0o0doodoodoodovaerdodoonoisonn
O00JSooboooooooooooooo
O000000000000000000o0o0o00oo
O000oooooooogvardoono

Joogn

OO00000var(d 000 .pdf

0o 3/4


/neirong/TCPDF/examples/output.php?c=/read/63679839.html&n=股票中var什么意思.pdf

000 www.gupiaozhishiba.com

DOo0ookdOoOooooon
Joogooopiooioogonn
DOo0oOoooofdettiooonn
OO00000vard 000 .doc
oo dvard 0 O0goonn..,

Oooad

Ooooooooono
O00000Oooooooooog
https://www.gupiaozhishiba.com/read/63679839.html

0o4/4


/store/71452705.html
/article/72367853.html
/article/74446520.html
/neirong/TCPDF/examples/output.php?c=/read/63679839.html&n=股票中var什么意思.doc
https://www.baidu.com/s?wd=%E8%82%A1%E7%A5%A8%E4%B8%ADvar%E4%BB%80%E4%B9%88%E6%84%8F%E6%80%9D
https://www.gupiaozhishiba.com/read/63679839.html
http://www.tcpdf.org

