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On the Development of Information Building Industry of Jiangxi

Province in New Times

LU Wu-ye

(Finance Department of Jiangxi Minxing Group Nanchang 330200, China)

Abstract ; Information building industry is an important sector of information industry - And now, compared with national

average level s its development level in Jiangxi Province is lower- In this paper its present development in Jiangxi is

deeply analyzed, its existing questions are shown, and some suggestions are put forward -

Key words :information building industry ; Jiangxi province; current situation existing question-

(BE% AT )M, T SE A, SRy & 2R
BB B % S T 87 K BAFAE 2 BB 1 R
PRI 24 5 |\ I 77 il AR (B 7 #2:4F D VAR # #b
7E- TR AR B sh R H BRI REUN
AR B e T R R/ B4 98 B B Y 38 B T R
BORHIP B X IR 2 BRI T 3 A~ H
17 A RS AR S0 1 T30 L B A 22, SIS UE 22 B 3R B,
AR R AR BRI R RSB A T
EIE 180 F8 8 AUSULA A Sz 2B A R (2
Pt I 111 B 42 3K AN TR R

SE R

[1] Smithson G, Minton L. Value at Risk [J]- Risk; Jan, 1996, 9
(1).25—27.

[2] Fallon W Calculating Value —at — Risk [R]- Working paper-
The Wharton Financial Institutions Center- University of Penn-
sylvania, 1996, 96—99.

[3] TR 4oy i R BT M ] K, R AR
2001.

[4] S0 B T v 1 3% IR T A 35 8050 47 o B
F- KATE 2 2000 4R 98 4F 4R [R 12001, 1,415—428.

[5] AU, 7 W, 3K 26 4 kT 5 LK 000 B 1 R HE 4
(1] [EI b 4 b 5, 1998, 9,8 12.

A Method for Risk Forecasting of SH180 Index Funds Based on VAR
LI Jin-song
(School of Management : Tianjin University» Tianjin 300072, China)

Abstract : With the appearance of SH180 index »index funds have a good future- Until now we have not index future as a
tool to control risk of index funds, so the capability of risk forecasting is obviously important - This paper proposes a sim-
ple, suitable method for risk forecasting, which is based on VAR - Finally: a numerical example is given to show the fea-
sibility and effectiveness of the method -
Keywords : VAR ; SH180 index ; risk



