Advances in Applied Mathematics BZF #2438, 2021, 10(7), 2314-2319 Hans X
Published Online July 2021 in Hans. http://www.hanspub.org/journal/aam
https://doi.org/10.12677/aam.2021.107241

MR ERFL

b R, dest
Email: 1415434005@qq.com

BHRATHNHA

ks H: 20214F6 H7H; FHHEM: 20214F6 H28H; KA HM: 20214F7H12H

H E

LR RIZE LT —ANERNNS, RUENERNATZ, E2FEE. Rk, FHEHRE.

TLARNP A =S5 Bl e AR A SRAETT ik LU, B TR TRAEIRI H R KK - LINGO TS RE TR K

R RAREMIELHERE, HEAESRRME. EWGTE, Bl 78, ARNHENRREL
e, LRSS R RR AR F BT A — R RAFPREI T, SEBEMBIE R,
BRRPNRIK . AXCEEUAREMRITTIERBE LR, REREERRITTEERFRRAGT
T HIRLA o

X §Ei7]
LR, RHFEREHE, LINGO

Application of Linear Programming in Bond
Portfolio Investment

Bihui Zhang
North China Electric Power University, Beijing

Email: 1415434005@qq.com

Received: Jun. 7", 2021; accepted: Jun. 28", 2021; published: Jul. 12", 2021

Abstract

Linear programming is an important branch of operations research. Linear programming model is
widely used and plays an important role in economic management, transportation, military com-
mand, industrial and agricultural production. The solution method is relatively mature. Lingo, a
software specially used for solving planning problems, has powerful functions and can solve linear
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and nonlinear problems. The model language is simple, intuitive and convenient. It can quickly,
conveniently and effectively construct and solve linear and nonlinear optimization models. Using
the linear programming model to solve the problem can make the decision reasonably and scien-
tifically under certain conditions, so as to achieve the optimal decision. This paper mainly uses li-
near programming method to solve a practical problem, to show the application of linear pro-
gramming method in bond portfolio.
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BMEMRN[LRIBEF T —ANEEG L, WA 2EAT BN, WTRENE NI, W)
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BEAT AT, N TR 8IS — A SR ) BRI 7 2 BRI 7E i 957 4H A #5 BE H R SEH o

DLTHRITE 2050 4FE R (7 2050 fF)RBI—2£4 %%, HA BB ¥ I 1 8000 /13 705 &k AT i 4% 7t
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Table 1. Various bonds and their attributes
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Table 2. SRR
5% 2. Symbol description

x(i, ) 5 VEEIBOR G5 ] B m(j) BB B | KRB
p(d,j) & d FEHBARIR |, B i - LAEERBIIR S KA S rest(i) 58 i FEARAIA SCH IR 3 6 (B R BEBE B R4 D)
start(i) % | /AR VTR % 4 30 4E3K )38 4
yiEg% & risk () BB G j #RE
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Table 3. Investment project, investment fund and year

F 3 WEWMB. RERERFR

e Xt SR () T SRy 3K 4 (T3 2 T)
%5 20 4F(2040) 2918.551
2 2 22 4(2042) 3010.494
= 24 fi %5 24 4F(2044) 4660.855
9 b 0
20 X 0
%5 20 4£(2040) 95.56955
5 22 4F(2042) 37.93306
3 5 23 4F(2043) 101.686
U 3 25 4F(2045) 40.36077
b libe ] "
5 26 4F(2046) 4976.457
%5 28 4£(2048) 42.94386
12 x 0
25 T 0
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4 o 0
- 15 jﬁ 1 ££(2021) 8000
% 16 4£(2036) 18474.75
20 T 0
4 %3 16 4(2036) 3932.45
e 2% i %5 20 4E(2040) 1362.5
9 & 0
18 *x 0
2 3 29 4£(2049) 5294.95
FRAR A 5 7 0
18 x 0

iz lingo [8]3RALAL B ALAR, 13 BB 77 Rk 3.
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