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The T-test of VaR Accuracy Test

TANG Ning, FENG Changhuan
(School of Mathematics and Information, China West Normal University, Nanchong 637002, China)

Abstract: According to the definition of VaR failure test, a new method to test the accuracy of VaR is obtained, which
using combination method to get testing samples and structure statistics that obey T distribution, that is T-test. The model
accepted by the T-test can also accepted by likelihood ratio test, and at the same confidence, it is more accurate. by the end,

through the empirical analysis, it is further explained that, compared to the likelihood ratio test, T-test can test the accuracy

of the VaR preferably.
Key words; failure test; VaR; T-test

R e e e e e e ) e e e e ) e = e == —n

(B35 66 )

& % 3 o

[1] M 9,532 M JUAT M4 MR R BS54 F &
HRAE #2008,

[2] M 448 4% 5 JUAT[M]. AL 4L % K 5 88 BaAE 2006.

[3] 3 R0, 5 LAT[M]. b 3 F 2 F &t
2002.

[4] & .10 BA s  JUAT[M]. b & 42 K 52 B oA,
2004.

[5] Wk 4EAT. 45 JUAT B M3 i o ST BRI 4 (M. AL 25
EHF E AR R 2010,

[6] AR E AR b & bW 6 M i ) B g 2L
0.3 8 KFF /B KAF R 2013 344)7-10.

7] MR A, GEAF HFL @t ARFTREGEREIR
FHRI.TERFFR A KA F R 2014,353)4-
10.

8] R A, ZEL T FE Sl ENENXGILA
HXEFHEN W FRFR A RAFAF
#5.2014.27(4):82-89.

Properties of the Geodesic and the Shortest Line on the Curved Surface

XING Jiasheng'” ,GAO Jianquan’ ,LUO Xiuhua’
(1. School of Mathematics and Systems Science, Beihang University, Beijing 100191, China; 2. LMIB of the Ministry of
Education , Beijing 100191, China; 3. Pingdingshan Institute of Education, Pingdingshan 467000, China)

Abstract: In From the geodesic curvature vector and geodesic curvature of curve on the surface, three necessary and

sufficient conditions are given based on the definition of geodesic, and new treatment methods for some applications are

given; then it is turned out that the three conclusions of necessary conditions of the shortest line on the curved surface exactly

correspond to the three equivalent conditions of geodesic.

Key words: geodesic curvature vector; geodesic curvature; geodesics; the shortest line





