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Warrant Price Based on Copula Function and Monte Carlo
Simulation Methods

HUANG Zhen', YUAN Hui-ling', NI Li-yun®

(1. Financial Engineering Research Institute, Shandong Science and Technology University, Qingdao Shandong 266590, China;

2. School of Economy and Managemen, Tongji University, Shanghai 200092, China)

Abstract: In this paper, the pricing method of calculating a variety of warrants is proposed based on calculations of a warrant price, The method

can be regarded as the a useful investment decision-making reference for investors by the warrant-specific examples being applied.

Key words : Copula function; Monte Carlo simulation;various warrants
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Competitiveness Evaluation about Qinghai Tibetan Medicine Industry Based on AHP

JI Min-quan
(College of Finance, Qinghai University, Xining 810016, China)

Abstract: Based on the " Diamond Model" of Potter, this article constructs the competitiveness evaluation index system of Qinghai Tibetan medi-
cine industry. By using AHP method to establish fuzzy assessment model based on determing the index weight,it comprehensive evaluates competi-
tiveness level of Qinghai Tibetan medicine industry. According to the evaluation conclusion to determine the main factors which influences of Qing-
hai Tibetan medicine industry competitiveness level.

Key words: Qinghai Tibetan medicine; Diamond model;industrial competitiveness
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