


ko EEgERE (AF)
XITONG GONGCHENG LILUN YU SHI1JIAN

o [ BHUE BB T LA H BB T

016597 363 595

H X

SR I B BT HE R T B SEAERFIT oo ovvee e % b Mg
RR S BT AU S VBB E TS wAH KER
3T G5 H B PTTGARCH MUBL P YRR i I SR A5E —oovoe WET LR
HEER . AE G BIZBIE oo
FEMSAN, EREFERETERGEEEE o ®rA TR
A E ) 1B AEXT AREE M —— 2T MRSTR AR - WO AR
AR NDF ii%;-5% & T NDF irip Ao te R Rl B 7 oo w5 %
BIE g A P AR AR S B BT G AR BT R — B TXCam g Rie A o

...................................................................................... = W
BF OV AT RALTFIL - oevvrorrmeeeneeeenes Ik ERR
EEMERE—IOMIATARR - HERK ¥ %
FH T o EARTAEES BRI IMEEL AT
EFRFREANSESBEEARZEREIIIL oo
ET A R G R SR MM EHEBITE e HET
BAARR T RRE AP EITFTRIERR o T X E
H PR te EREGHEN BRI AT RRI oo Tk KEE
B TR T B IR L EILE oo BOR 5
ERRACE MG T4 R HAC B BFSE o # & usd
By AU A BB ER - QE R 7 S 4 o - AU & X
FZIRERMRERER R g EER MR EBEX EHEHR
TR A AR RS BT AL oo KEH 2 RA
BEXHBEBRATRIHBEEMEIFIE - T
TIAS L o 28 BB AT BARAL - oo vve e e B
EA BB S Bayes i HET P EMRATHM AT ERERS RS
BA 2 MR LA R AR X% AFF A
TR P T30 T B R R oo Wom Kk B
— BN RS R REOBRE oo wEE &EA B W
BT YEG BB F % FpA4 B OE
T SMPRE S S ENE BRI RP REEWTRERE T

B
EHR
EN -
Ak
%o
ET
LR

@2177)
(2189)
(2205)
(2216)
(2226)
(2240)
(2248)

(2259)
E (2268)
N (2276)
(2284)
(2293)
(2310)
(2320)
BELE (2328)
*7# & (2337)
wAF| (2345)
Z #& (2355
T 9 (2362)
&k (2374)
# 4 (2383)
£ X H (2391)
k%4 (2400)
FE 51 E (2408)
=% (2416)
L % (2424)
Ak B (2432)
FHR (2439)

BAE

HAFIEASH: CN11-2267/N * 1981 + m * Ad * 272 x zh * P * ¥50.00 * 2300 = 28 % 2016-9 * n



Vol.36 No.9 2016
Systems Engineering — Theory & Practice
(Monthly)

Contents
Effects of financial openness on the economic growth «--..........ooovii PANG Shumei CHEN Langnan (2177)

Study on high-frequency futures cross-hedging problem driven by heterogeneous financial market -.--....................
...................................................................... ZHAO Shuran ZHANG Yanyan REN Peimin (2189)

Estimation of volatility of CSI 300 index based on regime switching PTTGARCH model -------.-vovvvivvvnniininnnn
............................................................................ YANG Jiping FENG Yijun WANG Hui (2205)
The network’ information and l-eplica @COTIOIILY -+ ¢ v v v e evnn s ttu ittt ZHANG Yonglin (2216)

Information environment change, investors’ comprehension and firm-specific information content -----....................
.............................................................................. XU Guangcheng YU Yue CHEN Zhi (2226)

Asymmetric impact of the RMB exchange rate on China’s exports based on MRSTR model ---------ccovvvevvnienin
.................................................................... SHANG Yan ZHENG Guihuan SHAO Yanmin (2240)

The correlation and risk spillover between RMB NDF market and TWD NDF market -« -.-.cccovveiiiinii
......................................................................... XIAO Yang FENG Llng FENG Shuoshuo (2248)

Research on game theory strategy of trusted service management platform in mobile near field payment industry — Based
on two-sided markets theory ............................................................... ZHAN Xin QIAO Han (2259)

Research on strategy structure optimization of mobile payment business model based on cooperative game -.----.........
.................................................................... WANG Xuanfei WU Ylnghang XIAO Jiong’en (2268)
Auctions with commission rate and buyout price ---------coooiin RAN Maosheng HUANG Jun LI Wenzhou (2276)
Competitive strategy and risk-reward model with compound rate for online fashion A-B leasing problem -...---..........
.......................................................................................... CHEN Xiaoli XU Weijun (2284)
Comparisons of sorted and pooled tournament based on heterogeneous ability ---.-................. WEI Guangxing (2293)

Pricing strategy of supply chain based on manufacturer’s marketing channel selection -----.-...oocoiiiiiii
.................................................................................. ZHAOQO Lianxia CHENG Mingbao (2310)

Modal split in a competitive system of transit and highway with heterogeneous users -----.:...ccoovviiiiiiiiiiiii,

................................................................. WANG Zhlmel ZHANG Xlngchen CHEN Junhua (2328)
A model and solution algorithm for optimal parking fee in a commute corridor with park and ride facilities --------..--...
................................................................................. ZHAO Shunjing LONG Jiancheng (2337)
Road pricing for a multi-modal transportation network with emission considerations ---------.-ocviiiiii
................................................................................ XU Wei FAN Mingcai XU Hongli (2345)
Determination of taxi-hailing applications market penetration with consideration of information benefit -.................
.................................................................................................. CAO Yi LUO Xia (2355)
Yard cranes scheduling with relocation at a mixed storage block for ship loading ------ -+ oo viveiii
........................................................ ZHENG Hongxing DONG Yiwen KUANG Haibo YU Kai (2362)

Optimization model for loading sequence based on mixed storage strategies in container yards -------c-occcoeiie
............................................................. ZHANG Xiaoju ZENG Qingcheng YANG Zhongzhen (2374)

Research on system vulnerability of interregional large-scale construction projects - -- XTIANG Pengcheng LI Jia (2383)
Analyzing and optimizing the robustness of weighted express networks ----.-............. XIE Fengjie CUI Wentian (2391)
Modeling for prior distribution’s reliability based on P value in Bayes evaluation for location parameter of normal distri-

BIUEEOIL - - -« « v v o v e e e e e e e e e e e et e ettt e e e e e e LIU Qi LI Xu ZHANG Anyang (2400)

Optimal scheduling of multi-cluster tools with two-space bufferingmodule ----- .-+ ocovieiivii
................................................................... LI Wentao BAI Llplng WU Nalql YANG Fajun (2408)
An algorithm of online product feature extraction based on boundary average entropy -« --c-:«cc-ccooeeereciiiii i,
........................................................................... LIU Tong 7ZHANG Cong WU Mingyuan (2416)
The shape control of probability density function for a class of stochastic systems -+ -ccovvivveiiiiii
............................................................ YANG Hengzhan QIAN Fucai GAO Song JIANG Tao (2424)
Decoding based on fuzzy integral in error-correcting output codes for multi-classification ------------ ovneveiinnn
................................................................... LEI Lei WANG Xiaodan LUO Xi ZHOU Laien (2432)
Short-term reliability assessment of smart substation protection system using SMP state space equivalent model --------..
........................................................................................... HUA Yuting LI Shenghu (2439)

The Systems Engineering Society of China






