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CVaR Model Based Stock Index Futures in China
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Abstract: The financial risk management is an essential task in risk assessment. In this article, the advantages
and disadvantages of VaR model are analyzed with the Hushen 300 index futures taken as a case-study based on

CVaR technology. In the end, the effectiveness of the model is validated.
Key words:. financial risk management; CVaR technology; Hushen 300 index futures; model effectiveness



