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Optim ization M odel of Asset-liability Portfolio Considering In-
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Abstract: An interest rate structure synmetry theory ispresented The duration ggop and mmunity conditions are
adopted to control the interest rate risk and protect the equity rights L inear progranming isused to set up the opti-
m ization model of asset-liability portfolio, inw hich the interest rate risk and liquidity risk are controlled smultane-
ously. The interest rate structure synmetry is introduced into the optimization of bank assets portfolio. The pro-
posed method 0lves the hamonization and match problem, and protects the bank equity against the effect and loss
w hile themarket interest rate changes
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