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Study of stock index resk measurs

HE Shu-hong, WU Jian, TAO Fen-e
(Department of Mathematics, Yunnan University, Kunming 650091, China)

Abstract: Stock Index contract was a stock contract which Sign property was some Stock Index. Stock
Index was often taken high fluctuation. So it was very difficult to measure Stock Index contract risk. It is
studied and compared with VaR model, ES model and POT model in order to find out which was more suitable
for our country’s Stock Index contract risk measure.
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