
Journal of

Statistics &
Management Systems
VOLUME 8 NUMBER 3 NOVEMBER 2005 ISSN 0972-5010

CONTENTS

J. S. WANG, P. F. PAI AND Y. H. LIN : Grey models in seasonal time series
forecasting

459–476

C. D. CHEN, M. LEE AND J. S. CHIOU : The optimal dynamic hedging strategy
for Nikkei 225 index and futures

477–491

T. S. LAN, K. S. HSU AND T. T. CHU : Optimum operation control for multiple
machining projects under fixed production interval

493–504

K. C. HUANG : A survey technique for procuring honest responses 505–513
G. CHONDROCOUKIS, V. NASSOPOULOS AND E. MARCOULAKI : The impact of
collaborative forecasting in the supply chain management of high technology
products

515–528

M. G. ZOIA : New findings regarding parameter estimation in the Gauss-
Markov model with restrictions on coefficients

529–543

C. K. SUNG : Development of optimal production, inspection and maintenance
strategies with positive inspection time and preventive maintenance error

545–558

W. C. LEE AND C. C. WU : A single-machine bicriterion scheduling problem
with setup times

559–568

P. C. LIN : Application of column generation approach in minimizing waste and
predicting future inventory of one dimensional cutting stock problem

569–585

S. H. PAO, M. L. YI AND J. H. LIN : Optimal bank loan rate and default risk in
equity return under capital regulation and deposit insurance

587–600

C. H. WANG : A production model with imperfect preventive maintenance 601–613
P. S. RAVI : The two-product multiperiod capacity and demand allocation
problem

615–637

P. S. RAVI : A two-period newsvendor model with concave capacity acquisition
costs

639–657

W. TANVATANAGUL AND R. UAPHANTHASETH : Statistical analysis of attitude
and health care behavior of Chiang Mai University students (Thailand)

659–679

M. M. ALI AND J. WOO : Inference on reliability P(Y < X) in a power function
distribution

681–686

C. Y. LO, H. T. CHANG, C. T. LIN AND Y. T. CHANG : The optimum of the
economic production quantity by using the fuzzy AHP method

687–705

Index of Volume 8 (2005) 707–709

Published by
TARU PUBLICATIONS, NEW DELHI


