


2R E5EE (AF)
XITONG GONGCHENG LILUN YU SHIJIAN

e ] BB R AT R E B 1T
2012 FEEE 32 9 8 HY

H &

%?%ﬁﬂﬁﬁ%ﬂﬁ%ﬁ@]@fﬁﬁﬁ@ ............................................. T A4 (1631)
BB R&ED i B S HEMEH R HS AL B EAERBER

................................................................... B F&EL B B OB 4 (1639
BETRMEIRPINZIEHR R AT KIE % ok A%F HXE (1647
A + AP BT A W B AL HIRAEAIT B R WER  JHE AR (1655)
EFHUH AR A Copula HIIH JE B i AR oo REH KT (1662)
[ S ORI STAT BB L BB AR TR SRR R S - ERRERRTTTERE kEHE EZILK (1673)
EF AT B R TR ORI BB - WOm % (1681)
HT P B0 TR S R R o THE H E KEE (1692)
gq:l‘—gﬂ{gﬁlﬁ;}ﬁ@ggq:@%ﬁiﬁ%gg&ﬁciﬁ&g@%g .................................... & # (1704)
BRI RAE R RIS B EEBE S EHE F £ BaK (712
HTF LB H REID BARBRR P AL ERRPREE wER # T R (1719
BB BT R R G SRR o AAF ¥ B 44 (1720
TEEWRE T ERE M FEREGHE OB IRE £ £ (1739
EFE TG W SENBREITIE EEE OREE (1747)
BREWEEFEBANARIER Zx4 wEE HRET (1754
ETF LOMON) BAI TREVMAE B I o s xE&  FEHF (1761)
BRI H H S SOTN e B2 P RCHI AHP BIAH AT - oovoveeees B Smieliauskas Wally (1768)
SRS TR T £ LB SR R R T INY A] —— DLIAK SRS R S /e R -

................................................................... HEE xWdE # £ KR Q777
LSVDD: 3 F ey B SR (i BB R W St i - mHE RRAE K & % % (1784)
T B e R KA D BT822 o0 SR T e FOE OEB% AR (1793)
AT BT TR AR T B AR BT BB RAEEIIE oo, HEE (1801)
SIS BB BEAMAT v vmme oo WA kAR REL (1808)
BEHLS V] 5.0 90 45 R IV —— 4 FR AT I B 28 Y B SR R T EEIR. oo

................................................................... RE) K—HN EAK TETF (1814)
%?ZK%EOK*ﬂﬁEEé%W&F%l?%Eﬁ% .......................................... = W OWEMS (1826)
H:F eM-Plant ISR ERIAGIRA e BEE EIR EE4 (183D
WA EZWN BSEHBESEEEITT Lk EEY pEI#E (1841
IR KRR R E B RREEAHT oo I OW ORAT KSE (1850)
B E SR RIS R o % & (1858)
B REEMITEBEGBITFR oo sREE 4 X B % (1864)

HIFJRARSH: CN11-2267/N * 1981 + m * Ad x 240 * zh * P + ¥25.00 * 2300 * 29 % 2012-08 * n



Vol.32 No.8 2012
Systems Engineering — Theory & Practice
(Monthly)

Contents
Model of stocks’ volatility value based on option games ------.............. ZHANG Pu WU Chong-feng (1631)
Scenario generation model for single stage R&D projects and securities portfolio optimization -----...--.......
................................................ CHEN Li-hua YIN Wei-li FANG Yong CHEN Chong (1639)
Universal portfolio based on on-line learning of linear function - -« - oo
--------------------------------------- ZHANG Wei-guo ZHANG Yong XU Wei-jun YANG Xing-yu (1647)
The optimal hedging and contract price style of the company under the “Company & Farmer” pattern ----- --
....................................................... YANG Chen-hui LIU Xin-mei WEI Zhen-xiang (1655)
Extreme dependence in Chinese stock markets based on regime-switching mixed Copula - oo vviiirieninin,
.............................................................................. WU Ji-lin ZHANG Er-hua (1662)
Optimization model of earnings persistence under fixed dividends payment ratio and empirical research------

...................................... cerreesessi o ZHANG Jing-gi MENG Wei-dong (1673)
Urban logistics storage facilities equilibrium model based on commodity supply and demand network and its
applicaﬁon ........................................................................... YANG Peng SHI Feng (] 681)

Substitute products diffusion model and stability in two regional markets - ---«.cooooovii
............................................................... WANG De-lu LIU Yun SONG Xue-feng (1692)
Relationship between electricity consumption and economic growth of China based on threshold regression
Ol - - e e e e LI Ke (1?04)
Dynamic programming heuristics for solving time dependent vehicle routing problem -+« oL
....................................................................... LI Yan-feng LIJun GAO Zi-you (1712)

Evaluation of RFID investment based on real options -------. ZHANG Hong-bin HAN Wei NING Lang (1719)
Joint decision-making of order quantities and advertising expenditure for loss-averse retailers .-« ----«--.......
.................................................................. ZHOU Yong-wu XIAQO Dan LI Ji-cai (1727)

................................................................. SHI Qian WANG Ya-ting GONG Ting (1739)
Multi-criteria group decision-making method based on intuitionistic trapezoidal fuzzy information---------- -
..................................................................... WANG Jian_qiang NIE Rong_rong (1747)

...................................................... WU Liu-cang ZHANG Zhong-zhan XU Deng-ke (1754)
Method of route airliner price forecast based on I-GM(O,N) model -+ «--- - -nvvvioneii i
............................................................ HE Sha-wei LIU Si-feng FANG Zhi-geng (1761)
Performance assessment method of online auditing: Combined use between RCand AHP -+« +vcvveiennt,
........................................................................ CHEN Wei Smieliauskas Wally (1768)
Reinforcement learning for DSS based on multi-agent model: A case of lake water environment DSS ------- ..
............................................. NI Jian-jun LIU Ming-hua REN Li ZHANG Chuan-biao (1777)
LSVDD: Rare class analysis based on local support vector data deseription---------+..oooooiiii
......................................................... XIONG Hai-tao WU Jun-jie LIU Lu LI Ming (1784)
Two-stage heuristic algorithm for multi-depot vehicle routing problem with time windows -« -« - -~ . ocve.
............................................................ YU Bin JIN Peng-huan YANG Zhong-zhen (1793)
Modeling and algorithm for open vehicle routing problem with full-truckloads and time windows --- -+ ----..
........................................................................................... SUN Guo-hua (1801)
On the degree distribution of adaptive C2 relationship networks -+
...................................................... TAO Jiu-yang ZHANG DOHg-ge ZHAO Pu-shan (]808)

A new timed inﬂuence net model with Stochastic delay ............................................................
.......................................... ZHU Yan._guang ZHU Yi-fan LEI Yong_hn CAO X]ng_plng (18 14)
Fault diagnosis of aircraft control surface based on ontology -----------..-... YUAN Kan HU Shou-song (1826)

EM-Plant-based parameterization virtual cluster tool - - - - - PAN Chun-rong WU Nai-qgi HUANG Xue-jia (1831)
Robust parameter design for dynamic multi-response system .-+ ..o
............................................................ MA Yi-zhong WANG Jian-jun SU Guo-jin (1841)
Modeling risk preference in equilibrium analysis of electricity markets with wind POWEL + - ccoovniieeaian. .
.................................................... WANG Xian KANG Xiao_ning ZHANG Shao-hua (1850)
System dynamic simulation of island composite ecosystem ------... ... 1.I Hua (1858)
Development on integrated simulation platform for opto-electrical tracking SYStem « - cocivia
....................................................................... SHI Jian-liang REN Ge TAN Yi (1864)

The Systems Engineering Society of China



