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Data Distribution Characteristics and Model Algorithm of a Basic Database

. o 1 . ol 2
LIU Zhi-bin' ,LI Lei-lei' , XU Nan
(1.72241 Troops,Jinan Military Command, Jinan 250029 , China;
2. Related Department Directly Under the Headquarters of Jinan Military Command , Jinan 250029 , China)

Abstract; Distributed database is the main technology for constructing basic data service, however, the
scientificalness of data distribution directly determines the stability and service efficiency of a database. This paper
starts with the basic strategy of data distribution, systematically analyzes the application characteristics of a
foundation database , generalizes the basic principle of database distribution ,improves distribution strategy model of
partitioned database,and uses heuristic algorithm as the foundation to form hybrid data distribution model algorithm
on specific duplicate number and distribution region.
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Optimal Portfolio Selection with Regime-switching Considering

Stochastic Interest Rates and Default Risk

LIANG Yue, WANG Zi-ting, WANG Xiao-jie
(School of Science,China University of Petroleum,Shandong Qingdao 266555 , China)

Abstract; This paper studies Markov modulated regime-switching market model which concerns about macro-
factor influencing financial market in which stochastic interest rates follow Vasicek Model and default risk abides by
CIR Model. The optimal portfolio under the described market is studied,the closed-form solution to HJB equation is
obtained by using dynamic program principle and partial differential equation theory ,meanwhile ,it is proved that the
solution to HJB equation is value function of optimal portfolio,and explicit expression of optimal investment strategy is
got.

Key words : regime-switching ; stochastic interest rate; default risk; HJB equation; CRRA utility function
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