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Computational Statistics and

Application of Rank Estimation and Vector Generalized Linear Model in Risk Investment

Wang Hongli Ji Xiaopeng

( College of Management and Economics Tianjin University Tianjin 300072 China)

Abstract: It's very important to find the rule of inherence and internal relationship from the case of risk investment then

venture capital investors can see clearly of the investment trend as well as the regarding detailed information. Take for in—

stance the data of average investment amount of all the funds in the world follows neither the normality assumption nor the

homogeneity of variance. We used “analysis of variance estimation of rank ” to prove the significant difference of average in—

vestment by each fund among each year. Assuming the average investment follow the rule of Gamma distribution and the

form parameter and scale parameter are quadratic function of year parameter we can estimate each parameter based on

model of generalized linear vector. Finally we forecasted the form parameter of Gamma distribution of 2015 is 1. 1959 and

scale parameter of Gamma distribution of 2015 is 5816. 186. The probabiting of the investment in any interval can be calcu—

lated by distribution function.
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