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Multiple Warrants Pricing Model Based on Stock

Structure in China and Their Comparison
FU Qiang', WANG Xiao-gin®
(1. School of Economics and Business Administration, Chongging University , Chongqing 400044 ,China ;
2. School of Mathematics and Physics ,Chongqing University , Chongqing 400044 ,China)

Abstract: This paper adjusts a pricing model of two warrants which are issued by the same company consider-

ing the stock structure in China in the condition of risk — neutral. This paper also sheds light on the advantages of

the pricing model through comparison with the original one.
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