OO | WTIAE | wES | wEEAE | BEERR | TR | A E | BER | BEREA |
o [ R E 2007, Vol. 15 E Issue (3) :31-39

1798 B H | FHE | ST | man® << Previous Articles | Next Articles >>
PS5 PR 0 9 R 1 15 D B 05

FHERL2 BERL BHAR2 HmEL
1. ZALK2E TR AR viF11100441 ;
2. FRACKH R BB 45115066004

Study of Supply Chains Optimization and Coordination Model Based on Conditional
Value-at-Risk

YU Chun-yun®2, ZHAO Xi-nan®, PENG Yan-dong?2, PAN De-huil

1. College of Business Administration, Northeast University, Shenyang 110041, China;
2. Qinghuangdao Branch, Northeast University, Qinghuangdao 066004, China

* ZHEIHR
* MR

Download: PDF (OKB) HTML (1KB) Export: BibTeX or EndNote (RIS) Supporting Info

B A SCRT AR R R FRAT I 10 4 Wit DI 42 H L F—— 4 P DA 1, 25 N L7 IR U 1 A3 B 044 5 8 ol B PR 50 . 2 T B
R E PSR PUIRSBE e 5 092 15 00125 08 2B P R B 4 PUR I B A T2 S (R i —
T OSSR BT, JEABORHEAT T 400, 38008 T G000 R0 050 00 )R SRR X DLT I Rt e ivie R ity O AR
SIS 3 53— AN SRR R T T 0 20, 07 SLE5 B I0AE T 4SO S045 0. AT 55

S AR (CVAR) KA BERBEIL AL S P WA Sk 5 s 2 e IASIHT R

Email Alert
Abstract: In this paper we introduce the financial risk control tool,the conditional value-at-risk,to study risk-

averse supply chains optimization and coordination mechanism problem.First,for a two-echelon supply chain with

RSS

a risk-averse supplier and risk-averse retailer,we construct the conditional value-at-risk mo del,the optimal YE 38 AH 2R S F
ordering quantity model and the revenue-sharing contract model based on CVaR under ramdom demand.Then,we Famm

analyze the model and reveal the impact of risk aversion on supply chains coordination,the optimal ordering

quantity and the trade price decisions.Finally,we have also given numerical results to verify the conclusions BA T

presented in this paper. G R
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