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Correlation analysis of the Shanghai-Shenzhen stock index based on Gaussian B A5
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Email Alert
YANG Xing-minl'z,LIU Bao-dongl*,Ll Juan? N s

1. School of Mathematics and System Sciences, Shandong University, Jinan 250100, Shandong;2. School o 5 R

of Mathematics and Information, Ludong University, Yantai 264025 AR S A e s
Abstract: F Gaussian Copula

F t-Copula
Gaussian Copula and t-Copula density functions were discussed according to the Shanghai-Shenzhen b AHSEEE AT
stock index, and a correlation model was provided. The parameter of this model was estimated by the T
two-step estimating method and the relative index was given. Finally, the difference between Copula
correlation structures was compared by the Monte Carlo method. P AXIR
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