MEE5EME - %055 - 108 - 2021 £10 A DOL: https://doi.org/10.12345/cjygl.v5i10.9016

Correlation Analysis of Shanghai and Shenzhen Stock
Market Even Rising Yield—Based on Copula Connection
Function

Wengqing Yang
Tianjin University of Finance and Economics Pearl River College, Tianjin, 301811, China

Abstract

In this paper, we use non-reference kernel density to estimate the continuous yield as the edge distribution and the Copula function,
and find that t-Copula can well describe the dependence structure between SSE and deep continuous yield sequence.The establishment
of the t-Copula model is divided into two steps: (D Estimate the edge distribution function of the continuous yield sequence using the non-
reference kernel density. @) Given the type of Copula function, parameter estimation is performed using the CML method, and then the
optimal Copula model is selected based on the AIC criterion.
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