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Resaarch on the Tabu-H ierarchy Genetic Algor ithm

KE Ke, ZHAN G Shi-ying
(M anaganent School of Tianjin U niversity, T ianjin 300072, China)

Abstract: A nev genetic algorithm based on the integrating tabu search algorithm and hierarchy genetic
algorithm isproposed The newv genetie algorithm —— T abu-H ierarchy Genetic A Igorithm (THGA ) can
avoid the' pramature” problan to a certain extent The paranetersoptimization problen of a complicated
nonlinear systam-fractional integrated augnented GARCH-M model is ©lved by THGA , which show s
that the algorithm has better accuracy and feasbility.
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