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Ruin Probability of Open—end Fund
ZHANG Hui"yong LI Pengfei
(School of Mathematical Sciences and Computing Technology > Central South University - Changsha 410075, China)
Abstract . In this paper;we discussed the ruin probability of open—end fund by risk model - Under some conditions,we
derived the super bound of the ruin probability by martingale method - Furthermore s the relationship between the ruin prob-

ability and the initial risk capital is discussed-
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