7 5 Vol.7 No.5

2004 10 JOURNAL OF MANA GEMENT SCIENCES IN CHINA Oct. 2004
( , 100083)
1 (
K- ) , ,
. F270 T A : 1007 - 9807(2004) 05 - 0049 - 07
O 1
[4 .6]
[1] , )
[2,3]
(4 6l (benchmerking)
[7] ,
[8]
| ,eward¥
’ ( ) 1
, Glnourt® :
(8]
: 2003- 05- 15; : 2004- 02- 23.
: (70371004) ; (2000000601) .

(19799 ,



)

— 50 —

2004 10
) . 1) PRTM

, SOR  SOR [l

2 ,
, , (null) .
3)
1
4) (
1.1 )
1)
i) 2)
3)
2) 4
1
Ll
:__- ‘__:-;-u
1
Fg. 1 Redization processdof benchmerk sdlection
1.2 ) ) )
, [10]
PRTM  SOOR(supply chain operations ,
reference) o] . , 170
(
) 1 L 1
© 1994-2007 Chi cademic Journal Electroni blish se. All rights reserved. ht

/'www.cnki.net



— 51

5
H mR
2
(BPFR) (best practices
andlys's) sav ,
1) [11] o )
’ (density-based clustering
’ method) 12 —— K- [12)
1.3
' 2.1
SOOR
L] y ’ K _
t K _
' (K ) S
! 3. K - N
m ' ‘.
) m X n X. ,
m, n. X
, 0, 1. ’ ’
o Xi - X _ i
i :
“;Or(xj)_ j D (i #])
i=12, ,m;j=12, ,n i T
D T,
=<K [ < -
vor(x) = M/ 1iZ(Xij X;)
~_1g (2 ) (3 ) (
Xj . Xij J - 1127 1n 1 )
n2 * )
m X n X, Y, 2
fidan BHEK
| ' l
BHPME /Uy WHACE | W2 LI
I
[ l l [ —
BEPEE B RN A :g#_) o3
i—'—\ I—J‘———l l 7
[ i | t \ ]
ITEREAR AR || R | R || SR AR | | AT | AR ASRMERE || SRNE 4 L0k
EORE| AR 2 s Lk
2

Fg.2 Reference of hierarchy of supply chain’ s cluster bound divison



2004

10

2.2
3.1
K-
1 ’ Pi.
do, x(i) ( )
, do n ,d(x (i), x(j))
x(i)  x(j)
d(x(i) ,x(j)) = |Z(X(i)' R {ODE
d(x(i) ,x(j)) < do, x(j)
x (i)
pi. : pi , x ()
2
D>0,T=>0, I,
Pi
. S, k Si S, 3.2
i=1,2, Kk, j x(j) ,
d(s - x(j))
B- ,d(si, x(j)) |Z(s” S )
x()) )2 d(sx()) >D,i=1,2, (
k, B> T, x(j) S,
3 :
K c(i), i = ( 2.0,
1,2, K
N- K ’ 3.3
d(s- x(j)), (i=1,2, ,K,j=1, '
2, ,N- K. d(sc- x(j)) = miin(d(s-

x())) . x(j)  C(k),



5 —
: dructure) (121, K - ,
, , OPTICS ,
4 5
! K- , 151 Matlab 5.3
O(nlog n) [* , '
( ) ’
( 2 !
) 1
[15]
K- 28
; 11
, [13] ’ m=28,n=11, X 28 11
X m X
n Y.
[14] T=5, D =2.35,
) K M K-
OPTICS(ordering points to identify the clustering ' ' 1
1 T=5D=23
Table 1 Qasdficationof T=5,D = 2.35
1 3 6 12 13 14 15 16 17 18 19 20 2 24
2 4 5 21 2 25 2 27 28
3 1 2
4 9 10
, 1341 11,
: Y
; 2
2
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Benchmark sdection for supply chain assessment based on clusering mining
technology

CHU Ying, LIU Lu, ZHANG We
School of Ecoromics and Management , Beijing Univerdty of Aeronautics and Agronawtics, Beijing 100083, China

Abdract : Benchmarking , which isone o the methods for supply chain assessment , has inportant gpplication va ue,
( 66 )
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Comparison of VaR based on GARCH and SV modd s

YU Su-hong, ZHANG Shi-ying, SONG Jun
School of Management , Tianjin Univerdty , Tianjin 300072, China

Abgrct : This paper reviews the concept and the calculating method of Vaue at Risk(VaR) and pointsout the imr
portance of predicting the volatility of market factor for calculating VaR. Gonmpared with GARCH noddl's, SV nodd
i's superior to describe the charactersof financial market. A SV noded is used to define the volatility which is needed
to edimate VaR. The experimental research manifeg that the SV nmodd predicts the volatility of merket return per
fectly and the following VaR reflect the risk level of Chinese dock market properly.

Key words: VaR; market factor; GARCH nodd ; S/ nodd

( 5 )

while how to salect gppropriate benchmerk isthe bottleneck of this method. Aiming at this problem, this paper dis
cusses how to collect and andyze the characterigics of supply chainswith dendty- based clugering mining techrolo-
gy, 9 that it can provide decison support to conpare and inprove supply chain performance with benchmarking. In
the gpproach , firdly , the index vaues of supply chain performance are sandardized. Then, they are classfied by
dengty- based clustering techrology (inproved K-average clugtering method) . After the andyssof each cluger , the
problem of benchmark slectionis olved. Fndly , a numerical exaple is diven to illugrate the proposed gpproach.
Key words: SCM ; performance assesament ; benchmarking; densty-based clustering method ; data mining



