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Dzl
Do
Dal
nap
D4l
Dap
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D50
DEL
il
o7l
oo

X5
7
X2
4
X1

B RD e

Value
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0. 0oo000
0. 0oo0no
0. 0oo000
0. 0oo0no
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0. 0oo0no
0. 0oo000
0. 0oo0no
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0. 0oo0no
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0. 0oo0no
38427.34
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0. 0oo0no
1802606
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4000 . 000
457 _ 000
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1680. 000
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o.oooo0n
. oopoon
1o

Beduced Cost

Jlack or Surplus

0.oooo00
o.ooooon

0. 00000
N A
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0. 8740000E-01
0. $5Z0000E-01
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0000000
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Dual Price
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0. ooooon
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Abstract

Asset - Liability Management (ALM) of banks is one of the significant issues
that many managers are being faced with that. Also it is a challenge in the
firms' path and especially financial “institutions and banks, while many
restrictions and rules are being enacted by supervisory organizations and
market. On the other hand banks have different objectives that some of them
are in different directions. Therefore, Goal Programming is the best method and
technique in optimization. In this research a model designed including the
operational profit.and bounds or restrictions, legal and structural. Coefficients
were found through statistical simulation methods. Then LINGO software was
ran. There is a significant division out coming from the model and reality, but
management can not conform itself with the model, because it is impossible to
change the deposits and loans completely and suddenly. The model can be
used as a guide in the bank rout.

Keywords

Goal Programming, Asset Liability Management, Econometrics Simulation


www.SID.ir

