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The Risk Model with Investment under Fuzzy Rate of Interest
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2. School of Science Lanzhou University of Technology Lanzhou Gansu 730050 China)

Abstract: No matter premium size and fuzzy rate of interest or claim size and fuzzy rate of interest there are some
membership functions. Based on these conditions a risk model of first part capital investment under fuzzy rate of in—
terest is set up. The formula of ultimate ruin probability and the upper bound of ruin probability of this model are
obtained. The model is consistent with the actual operation of the insurance company and can be used as a theoreti—
cal basis for the effective control of the bankruptey risk of insurance companies.
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