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ABSTRACT

This article mainly studies Al concept stocks, with a total of 14 companies. Discuss the
situation of risk in this industry, refer to the EGARCH model proposed by Nelson (1990),
evaluate the value at risk (VAR), liquidity adjusted VaR (LAVaR), and finally use sensitivity
analysis to understand the situation of each variable. The verification results found that: (1)
The highest VaR is " ASPEED "; the lowest is "Acer, Wistron". The highest LAVaR is
"Alchip"; the lowest is "Acer" (2) Most of the VaR is significant for "large information bias"

n

and "upfront risk ". Most of the LaVaR are affected by "minor information bias " and
"upfront risk ". (3) Sensitivity analysis found that most companies are more affected by the
"error correction term", " VaR fitting to EGARCH value" and "LAVaR fitting to EGARCH

value".
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