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ABSTRACT

The conclusion of this research: Regarding the achievement evaluation of such in-surance policy from those insurance companies,

we have mentioned the investment achievement evaluation based on the VaR method from this article; In regard to the risk

assessment of the insurance company, we have proposed the matrix of VaR-PARCH-GED to evaluate and measure risk; In response

to risk assessment of the insurance company, we have proposed the utilization of finance derived tools and risk preparation funds to

avoid relevant risk. Due to the improvement of the technique of risk assessment, the capability of risk prevention has been raised

accordingly.

The innovation point of this article: The utilization of the matrix of VaR-PARCH-GED to improve the method of risk assessment

regarding relevant market, and reform the channel of achievement evaluation regarding those investment type in-surance policies via

a more specific calculation of VaR. Due to the specification of cal-culation concerning the market risk, we could manage the risk of

the market regarding such types of insurance policies utilizing finance derived tools and risk preparation funds accordingly and more

scientifically.
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