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Study on the behavior and volatility control of mutual fund
based on the theory of fuzzy stochastic system

ZHANG Shi-ying'» WANG Dong®

1. School of Management . Tianym University . Tianjin 300072;
2. Guanghua School of Management, Beijing University Beijing 100871

Abstract :

This paper discussed the problem of supervising the price and risk control of mutual fund.

Based on the theory of fuzzy stochastic system., the risk measure of mutual fund price was proposed. The
behaviors of investing under the condition of transact cost were studied. Market supervision and risk con-

trol of mutual fund was discussed in the paper. Possibility simulation of efficient transaction time. m which
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price going up and down to the barrier controlled was completed . the simulation results show that the ap-
proach is effective. Sorne further researches on this problem are presented as a conclusion,

Keywords; behavior finance: market supervision; mutual fund: theory of fuezy stochastic system
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