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NONLINEAR PROGRAMMING MODEL USED FOR STRUCTURAL
ADJUSTMENT OF FOREIGN EXCHANGE RESERVES

MA Jie REN Ruo-en SHEN Peilong

(School of Economics and Management, Beijing University of Aeronautics and Astronautics Beijing 100083)

Abstract: The structural adjustment of foreign exchange reserves is a necessary request to achieve the in-
crement of deposit assets and keep away the risk. The extrusive problem is that there is no doable quantified
tools in the fact. Using the thinking of the Markow itz m odel, this paper come from the change of the ex-
change market and found a nonlinear mathematical m odel to make sure the optimal structure of foreign ex-
change reserves. Also, this paper gives out the common solution for this problem. This is a new break-
through about quantified analysis on the structural management of foreign exchange reserves.
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