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Black-Scholes Model Oriented Capital Structure Models

Yang Baochen,Liu Zheng . Zhang Tong

School of Management . Tianjin University

Abstract This paper studies the capital structure in consideration of agency costs.by using Black-Scholes
option pricing model . it proposes the corporate valuation model and optimal capital structure model. At last,
it gives an numerical example to prove its usefulness.

Keywords: Black-Scholes option pricing model .capital structure,agency costs
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The Application of Genetic Algorithm in Model Selection

Wau Feiy Huang Tivun

Harbin Institute of Technology

Abstract Model selection plays an important role in model management. Genetic algorithm is employed to
construct binary decision tree which is used to select model in this paper. The application sample for trend
forecast model selection is given and the factors that influence the inaccurate ration of binary decision tree is
discussed.

Keywords: binary decision tree,model selection ,genetic algorithm
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