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ABSTRAK 

Perpustakaan
_ 
Sultanah Nur Zahirah (UMT)

Univers1t1 Malaysia Terengganu

Pengurusan aset dan liabiliti merupakan isu penting dalam perancangan strategik 
bank. Masalah pengurusan aset dan liabiliti bank lazimnya melibatkan beberapa 
percanggahan gol, seperti memaksimurnkan pulangan, meminimurnkan risiko, 
pengembangan deposit dan pinjaman, dan lain-lain. Masalah yang melibatkan banyak 
fungsi matlamat ini sangat sesuai diselesaikan menggunakan pengaturcaraan 
matematik multi-objektif. Penyelidikan ini memaparkan model pengaturcaraan gol 

untuk pengurusan aset dan liabiliti bagi Hong Leong Bank Berhad. 
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ABSTRACT 

Assets and liabilities management is an important issue in bank strategic planning. 
Bank's assets and liabilities management problem typically involves several 
conflicting goals, such as the maximization of returns, minimization of risk, expansion 
of deposits and loans, etc. The complexity of this problem can be captured more 
adequately by multiobjective mathematical programming. This study presents a goal 
programming model for Hong Leong Bank Berhad's assets and liabilities 

management. 
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