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Self-management Risk Quantitative Analysis of
Securities Companies Based on VaR Model
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(1. Department Monitoring Section, Chongqing Securities Supervision Bureau, Chongging 400010,
2. Editorial Office, Journal of Chonggqing Technology and Business University, Chongging 400067, China)

Abstract; The risk management level of the self-management business of securities companies as high risk business directly influences
anti-risk ability of the companies and can impose bigger impact on risk control index system of the securities companies taking net
capital as the core. This paper uses optimized VaR Model to make quantitative analysis of self-management business risk of China’s
securities companies and the results indicate that the risk control of self-management business of China’s securities companies is good
and that the companies can obtain the profit independent of market and higher than the market. China should carry out dynamic risk
management based on VaR Model and enhance the early waming and analysis function of company risk control system.
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