BR

W B 6 8 T 7 2 B AL BT AR 3 1

BH R
REWX
R
BwriRE
KHLH

IR &

ERIIEER

@) HaAFR s

HUNAN UNIVERSITY OF COMMERCE

Ty, 1/2(W)

EENE SRER RHES (Rt =] FHARER FHHER FARRE  BUKHE FHET
4 F S 201810898 EHA— AR, WER LR | | P
EIEMME: §T >> HURE >> FEEE
20154 1 S PR RHF R — B &
XA EEAR S HEA 2/ At 3: XA 3522 H
1 1 7 e R 565 L e O A R (I 4 i 4 N RBUR 2015-1-21
b A S R R SR R AL 15 L [E
o I |mmisr wuvmme o éﬁ Em%?—&ﬂ?—ﬁnﬁtﬁ sy e NRSERE H 20154211
52%4% [l
L |PEB AR SR SR L (LR S R R | e NRILRE#E
3 | EWE n . =45 2015-12-11
Gl EE%% f
A E A 2 R SR A IO SOF RS
4 o | w:m;u;i; FARREE I R s L ARBUN 2015-1-21
2014/201 548 Fi£ 15 4% % Jé 0F 9 ik M\ B [ i £
5 |HAWE R A: HLERRRN T s R ﬁnﬁkzé—;% :Tf = i 2015-11-1
201347 R 9 2 PR R R — Yi 2%
PR (RO il 44 B SRR (AL KA H W
EGEEAVE 2 it e NRFEFE G
1 | E8s 3| 2] B R e - _
A [RHEHE R——— 24 - 2013-3-22
2 [ — SR IR T et R Tk
2 (BRI R I A A 5 S B %::HH R e 2013-1-23
201 24F 1 e T PR R IR 2 — Y2k
FEPREN  [BREm E47EAS DA 7 AR A RAZH W
MR = o e TR U g S PR A WIEE
1 [EKBH B B0 3 5N ez -8-
NI N SRS P £ 4 MR 2012-8-3
R R o e T Ay SR POLEAE WEY
9 oH = |22 i Ve — &g -8-
EWE R R P E4 T 2012-8-3
RN e R TR U S R S PO AR WA
3 EARE - _8-
EEN (AR 22 T R R 07 U P £ R 2012-8-3
R R 2 IR MR R S S8 B TR [ S — m  E aRb sy TR A WA 01263
R V! 175 P 5 a N
MR o e TR Ul g S e PR A WY
5 [FAELE [ EY IR S R T st -8-
Pt PLRIRIEIG S T P £ R 2012-8-3
R e TR U R A S e IR A WY
6 [p& | A -8-
o [REENR BT SR 5 P—— £ - 2012-8-3
. FET R R AU B) 5 SIS by (RS 4 28— i At kb | IR AR W
7 A2 . L 2012-8-3
[ IT (075 Al R4 A\ R
AP B — T A Rl RIS 2 WA
8 i AR AT i 4 R TE 7T = -8-
i) A AR AT i 4 I 7T A 4 R 2012-8-3
e o e R o e R Uk A S K I IR A 2 W
9 |FRRE AR 7 e B34 s 2012-8-3
3 AR B P Ml
10 [ 85 ﬁ;g;égiﬁm PR |y e mpmmamie  |=oe  |asnepsss  poi2sss
¢ £
20114 IR T PR Rk — Bk
PSRN R AR EEAR S B  RS AL 3522 H
2011 i S 75 i
LA JiRiFE . AN AR SR e Mi:ﬂ:%ﬁmﬁﬁ@ﬁﬁﬁ AR [ Gt e )= 2011-9-21
20104 i 2 PR RLF 3R — Bk
FSEREAN [BRBR EdTEZ S FRACEG AL BE4=EE]
i = A e Dk b [ BA R WA T R R | IR A 2 Wi
IO 20 . 34 X 2010-1-26
F G Rz EPNEEEE]
MR R WL e S Y RO AR, W
2 [EAE TSR S B4 -1-
FARAE VIR T T sy % o AR 2010-1-26
AR R ek R R RS R N
3 [hLES ] 46 7] [X Il 28 5 P % Bt -1-
PVALFS (e RIS (5] [X A 22 D Vi P 24 PN 2010-1-26
R T IR T Ak 2 Rl £ L
ol |RRaH s e | RABHERER | [TIEAR W 126
#® PN
2018/10/9

http://kyc.hnuc.edu.cn/show content.php?id=4680



Ty, 2/2(W)

T L |mmmtmsm e | [esumsas. e
e L B - 2010-1-26
T TR A SR LR A W
6 |HrERF 115 R 5T =t 2010-1-26
R o P PN
Model choice and value-at-risk
i 4 G TR 7
7 |RMR¥E: [estimation CRATIE FERIRK: f1 i HERATRIRTAR | e |mssgirm 2010-12-7
i
£ RS MRS R LR
8 |t ,29“ ’ . D010 A AR (S A ARIE [2010-12-7
.
20094 IR R 2 BRI IR —
PR R s 2 i 8 O % F )
U (g [Pl R R R ST R AR s lEAANRIOY [2009-11-24
2 [WIFE  WebHi% TARMIEE (AL SUr A BE e RO0OMEMITA & LIARL 22 |[Z4% [ AREDY  [2000-11-24
¢ [ (S i) A0 R 2 4 06 SR BEE# LTS B R
3l [LORRORABSRESEARI o mamm v e | OLERR |
7 o L5
MBI Wi 2P All Right Reserved. Hihit: K017 578 Ki5695 & %/75: HICP#09029830 il#QS3-200505-000476
MRIE4RS: 410205 L if: 0731-88689016 E-mail: webmaster@hnuc.edu.cn
FRAREE, WES LM
http://kyc.hnuc.edu.cn/show content.php?id=4680 2018/10/9



