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ABSTRACT
The wealth newspaper information of the listed company represents the financial affairs and operation conditions of the company, it
is the focal point that investors pay close attention to too, each enterprise will face the risk, in order to let the company understand
that must work out the effective risk management policy in risk that can be accepted, could deal with the changes of the
environment. Research this let Value at Risk digitization investor can understanding high or low prices of risk easily, it is no longer
only the number which pays close attention to the profit, enable enterprises to do the reference indicator of making risk management
worthwhily with the risk. Research this use Monte Carlo method, historical Simulation and Bootstrap calculate out risk value, use
and track back the method of testing etc. to assay the suitability of the risk model and good and bad situation of the comparative
sample company, hope to offer the reference indicator more suitable to use to carry on the investment decision with favourable
investors, and the company so as to regard as the reference indicator of making more proper risk management.
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