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Design on Risk Measurement Index of Power-supplying Company
Based on Nonlinear Dynamic Characteristics

Guan Yong, Wang Mianbin,Zhang Liying, Tan Zhongfu
(Institute of Electricity Economics, North China Electric Power University,Beijing 102206,China)

Abstract; This paper studies the risk measurement of on-grid price in the electricity market of China through the analysis on the present risk

management methods. Based on nonlinear characteristics of on-grid price,it uses multi-di ional indexes to e the depth, the width and

the lasting degree of fluctuation risk of on-grid price. Firstly,from the quantitative aspect,it evaluates the depth of fluctuation risk by value-at-
risk(VaR) ,and the width of fluctuation risk by standard deviation rate,and the lasting degree of fluctuation risk by the fluctuation frequency of
on-grid price. Then,it discusses the design rationality of three presented indexes,and establishes the risk evaluation model of power-supplying
company. Finally,the empirical result shows that this model can describe the fluctuation of on-grid price more comprehensively and scientifically,
which provides references for the risk control of electricity price in the electricity market of China.

Key words: power-supplying company; value at risk; Hurst index;rescaled range analysis;risk measurement index
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Influence Factors on Consumers’ Attitude and Willingess to Buy Traceable Foods in China.
A Test and Analysis on the Survey from Beijing

Han Yang,Qiao Juan
(College of Economics & Management ,China Agricultural University ,Beijing 100083, China)

Abstract: According to the food demand function and the rule of consumer’s purchasing decision, this paper empirically studies attitudes, influ-
ence factors and willingess to buy traceable foods(TF) of consumers in China by binary Logisitc model. The research results indicate that,few
consumers in China know TF,and their knowledge for TF are limited and the level of willingness to buy TF in China is not very high. Besides the
price, confidence on food safety , main consumer purchasing food in family, income level ,careness on information of food safety,age,awareness '
level for traceable food and person in response for food safety are factors affecting significantly consumer’s attitude and willingness to buy TF.

Key words: food safety;traceable food;awareness levels willingness to buy; Logistic model
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