28 7 Vol. 28, No. 7
2009 7 Technology Economics July , 2009
1,2 1 1
) )
(1 , 610054 ;2 , 610000)
( ) ; (
)
:F270;C934 A :1002 - 980X (2009) 07 - 0109 - 05
L uong'™" ,
1
Forrester™ 20 50 ,
[12]
Ster-
man[Z] “ ”
Lee , , (
YIB! Hamister !
(3- 4]
’ (14]
( )
(5] ,
(6] ()
(6]
Chen [°®
Al-
wan [ (mean square '
error ,M SE) , " /
Zhang'*”’
L G
, t , O t o
:2009- 01- 19
: (108112) (20060614023)
(108112) (2007 F Y140400)

(1963 , )

109



28 7

t ;O t
I t
(order - up - to) : He
B ;Q
;Lt(II,HI) t
hk ¢
yEC-)
t
M(-) €4
B, Be
2
( L)
[1,2]:
G = f(pt) +81(t = 0,1,
1 :pe q t
; F(py) (
)€t
Pt H: t
H: :{q)’ql iq‘}
(
(q);
(a) (po)
t+L t
( )

ef & S Z‘qu"”p”'

st lten = It - ¢ + 041
110

t
L
H:
€t t
;P()
,n) (1)
(2
t
)
(1v)
- Ll H‘))]}
(3

B[] t=0 B
; Cpe Hie  t+T ; C

cLe(le, H) =B (hmax(l: - QF,
0 + kmaX(QxL - 1,0)) , ot

ZQH L

(3) ZB (CItT | H) ptr) - 0Ot -

Le(le, He) L
, (L=1)
[14] [15], (3) (4)
Pt 1{ [ ZB t +Et1 (1 - B )]}
(4)

t, Alpe,l) = (f(p) +€c)p - cL-B)

- Le(le,H) B[(f(p) +€c1)p - c@-B) - hmex(l - g0
1= f(p)

- kmex(q - 1,0 = (f(p) €w)p - cL-P) I - T (I
- f(p) - £ dHE) - ﬂ'iw“ +H(R) - 1) dHE)

=(f(p) + €)p - @ - Pk
1= TRy
r[(h - () H(l - f(p)) I sthet)] +
d - tana- H(It-f(p)))J‘ Idmet)]
Vt, (4
oEl A(p . 1) o 5
apt B
OEL A(pi 1) o ©
Ol -

f(pt) + prf’(pt) - kf’(pt) + St-l[(h +

KF(p)M(le- f(p)] =0; (7)
-c(1-B) - (h+KWM[It- f(p)]+k=0
(8)

pe 14 :
f(p') + (p’ - c(1-B))F(p’) +Ev1 =0 ;
(9)
I o= Ml[k—h“‘&]?&} (10)

o €1

f(p') +H o



(10)
I :Uzq)'l(k__hc(f_l;m) +f(p’) +M

(11)
t o, (1)
(9)
(11) : (9,
pt* €1
3
1 y g\[+1
=&
31
[13] .
G = a- bpt +€(t=0,1, ,n (11)
,a>0,b>0 Kahn
M
o’ (9) (10) ,
t!
_a+€. +ke(1-B) .
pt = 2h ) (12)
I :O.2q)-1(.k‘_Q(.l;&).) +HU + a- bp['
h+ k
(13)
01 o= I - I+ O-1

(14) (15) ,

Var(a) = Var(li - le1 + g1) = Var(- bp:

+ bpdi + a - bpli + £1) :Var(‘Jz‘er) =

1

4Var€:.1) B

B = Var(d)/Var(g-1) = Var(d")/Var€.1)

1
4 (14)

1,
( ab
(
[1] [2] [6] [7] ) -
( )
(a,b , G = a- bp:
[14]
32
g = Kpi" +€(t =0,1, ,n (15)
(scaling factor) K
a 1 [14],
(9) (10)
K(p) ™ + (p’ - c(1-B)) (-aK(p) ™) +
Foom 0 (16)

I :O'ZQD'l(‘k__hQ(f_l;&)') AU+ (P (17)

(16) 0 1; :
a<1, K(1-a) (p) ™ +oc(1-B) (p') **
=-€¢1 €1

, a 1
321
(16) (18) , oy
o= It - I + C-1;
Var(a) = Var(li - ler + Q1) =

Var[ K(p') @ +€w1] = K*Var[(p) ] +Var€.)
+2KCov[ (p') ® €]

Be = Var(o)/Var(g.-1) = Var(o)/Var€1)
(18)
322 ( )

( K o )
( (16 (18) )

a K
111



28 7

c=150,B =090, (t=0,1,2, ) 2 , a ( 10 100)
2 00 0 20 ( , 1125 1 01)
: , 2000 , a ,Be 1
, (16) p*, : K K =20 40 60
(18) Be 80 100 3 a
K=20, a 15 10 , K , Be a
0.5 ( 18 ) ( a=2 ,K
(18) , 1 Be =2 K 10 100 , Be
a ( 15 10) , Be = 2. 177 2 070, ; , a
5 247 Be =1 125 1 , K
1 (B (a) ( K=20)
a €1 Var € 1) of Var (of) Be
15 1 998 0. 200 7. 868 1 052 5 247
2 1 998 0. 200 4 337 0 456 2 277
25 1 998 0. 200 3 508 0. 360 1 797
3 1 998 0. 200 3 119 0. 318 1 584
35 1 998 0. 200 2 891 0 293 1 463
4 1 998 0. 200 2 742 0. 277 1 383
45 1. 998 0. 200 2. 635 0. 266 1 327
5 1 998 0. 200 2 556 0. 258 1 286
55 1. 998 0. 200 2. 495 0. 251 1 254
6 1. 998 0. 200 2 445 0. 246 1 229
65 1 998 0. 200 2 405 0. 242 1 208
7 1 998 0. 200 2 372 0. 239 1 190
7.5 1 998 0. 200 2 343 0 236 1 176
8 1. 998 0. 200 2 319 0. 233 1 163
85 1. 998 0. 200 2. 298 0. 231 1 153
9 1 998 0. 200 2 279 0. 229 1 143
9.5 1. 998 0. 200 2 263 0. 227 1 134
10 1. 998 0. 200 2 299 0. 230 1 125
4
115
& 3
al & 1.1
& 25 &
¥ =
T2 &+ 1.05
1.5
' 1
2 4 @ {; 8 10 20 40 {(:0 80 100
a |
1 B. (K=20,a [15,10]) 2 Be O (K=20,0 [10,100])
. K , o
( ( 2 :
) H y
0 25 ( )
(14)) ;

112



S

K=20
3.5 K=40
¥ K=60
o 3% - K=80
Q i
N 3 - K=100
® 25
il
* 2
1.5
! i
2 4 6 8 10
afd
3 B. @ ( K=20,40,60,80,100)
( ) :
(
)
L (
) b
: ( )

[1] FORRESTERJ W. Industrial Dynamics[ M]. New York:
MIT Press and John Wiley & Sons Inc,1961

[2] STERMAN J D. The beer distribution game[ M]. New
Jersey : PrenticeHall ,1995

[3] STERMAN J D. Modeling managerial behavior : misper-
ceptions of feedback in a dynamic decison making experi-
ment[J]. Management Science,1989 ,35(3) :321-339.

[3] LEE H P,PADMANABHAN V ,WHANG S. The bull-
whip efect in Supply chains[J]. Soan Management Re-
view ,1997 ,8(3) :93-103.

[4] LEEH P,PADMANABHAN V ,WHANGS. Information
distribution in a supply chain:the bullwhip effect [J].
Management Science ,1997 ,43(4) :546-558.

[5] HAMISTER J W,SURESH N C. The impact of pricing
on sales variability in a supermarket retail context[J]. In-
ternational Journal of Production Economics, 2008, 111
(1) :441-455.

[6] DUTTA S,ZBARACKI M J BERGEN M. Pricing process
as a capability :a resource based perspective[J]. Strategic
Management Journal ,2003 ,24 :615622.

[7] CHEN F,DREZNER Z,RYANJ K et a. Quantifying the
bullwhip effect in a smple supply chain:the impact of
forecasting ,lead times,and information[J]. Management
Science ,2000 ,46(3) :436-443.

[8] CHEN F. Quantifying the bullwhip effect in a smple sup-
ply chain:the impact of forecasting,lead times,and infor-
mation[J]. Management Science ,2000 ,46(3) :436-443.

[9] ALWANL C,LIUJJ,YAO D Q. Stochastic characteriza-
tion of upstream demand processesin a supply chain [J].
IIE Transaction ,2003 ,35(3) :207-219.

[10] ZHANG X. The impact of forecasting methods on the
bullwhip effect[J]. International Journa of Production
Economics,2004 ,88(1) :15-27.

[11] LUONG H T. Measure of bullwhip effect in supply
chains with autoregressve demand process[J] . European
Journal of Operationa research, 2007 ,180 (3) : 1086
1097.

[12] , , ARIMA(0,1,1)

[31. ,2001,9(6) :
1-6.

[13] LAU A HL,LAU H S. HEfect of a demand-curve’ s
shape on the optimal solutions of a multi-echelon inven-
tory/ pricing model [J]. European Journa of Operational
Research. 2003 ,147 :530-548.

[14] , , .
[J]. ,2005 ,34(1) :137-140.
[15] , , .
[31. ,2008 ,16(4) :84-89.
( 120 )

113



28 7

Governance in Emerging Markets, Saints & Snners: (2004 ) [J]. ,2006 ,9(1) :4-10.
Who' s Got Religion? [ R]. CLSA Emerging Markets, [10] , .
2001. [31. ,1995 ,3(2) :36-41.
[5] . [11] L [31.
[31. ,2003 ,6(3) :4-12. ,2000,8(1) :34-42.
(6] ) [12] ) GM [31. ,1986
[J31. , (2) :23-31.
2004(2) :63-74. [13] , , ,
[7]1 @vernance Metrics Internationd . Governance Metrics Internation- [J]. ,2002,22(9) :132-
d Honeering Acoountahility Ratings[ BB/ OL ]. [2003-06 31]. ht- 136.
tp:/ / www. gmiraings. com/ (zosviij hrkphy3udttxusgv )/ about. [14] , ; [
apXsoring. [J31. ,2006 ,18(4) :886-889.
[8] Institutiona Shareholder Services. White Papers on Gov- [15] ) 7, .
ernance by Institutional Shareholder Services, Inc. [ EB/ [31. ,2005 ,13(4) :63-68.
OL].[2003 - 06 - 31]. http:// www. isgproxy. com/ gov- [16] s . [J3].
ernance/ whitepapers.j . ,2005 ,13(1) :101-106.
[9] . [17] , , .
—_ 1149 [31. ,2007(28) :129-130.

Cor porate Governance Rating and Its Grey Correlation Analysis

Yan Ruosen
(Economics and Management School ,Wuhan University ,Wuhan 430072 ,China)

Abstract : Based on integrating and perfecting the preexisting corporate governance rating systems,this paper constructs a genera corporate
governance rating index system which includes 8 first-class indexes,34 second-class indexes and 122 third-class indexes,and establishes a grey
correlation model of corporate governance rating ,based on which ,the smulation analysisof corporate governance grey ratingis done The gener-
al index system and grey correlation model of corporate governance rating given in this paper provide usef ul guidesfor both the decison-making
of investors and creditors and the regulation of government ,and help to improve the scientific decison-making and diagnostic control of listed
companies

Key words: corporate governance rating ;grey correlation model ;Smulation analysis
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Retailer’ s Decision and Bull whip Effect with Random Demand-cur ve

Wang Weijun'? , Tang Xiaowo' ,Ni Debing'
(1. Blectronic Science and Technology Universty ,Chengdu 610054 ,China;
2. College of Information Science and Technology ,Chengdu University , Chengdu 610000 ,China)

Abstract : Thispaper discusses theimpact of retailer’ s decison on the bullwhip efect based on the different demand-curves with random shocks
in a smple two-stage supply chain system consisting of a sSngle retailer and a sngle supplier. Firstly ,it builds a combined decison (pricing and
inventory decison) modelsfor the retailer with demand-curve with random shocks. Then ,it analyzes the impact of decisons on the bullwhip
effect. The result shows that :when market demand is linear-curve with random shocks ,the retailer’ soptimal decison cannot make the bullwhip
effect occur ,and its measure has no concerns with its demand elasticity and scaling factor ; however ,when market demandis aniso-elastic demand
function with random shocks ,the bullwhip effect measure will decrease with the increasng of demand easticity or its scaling factor ,but the bull-
whip effect will always occur. S retaillers must consider the pattern of demand-curve and itsfine structure to reduce the bullwhip effect.

Key words: supply chain;pricing decison;inventory decison;bullwhip effect ;demand-curve
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