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STUDY OF DYNAMIC FUZZY QUANTITATIVE
SUPERVISION MODEL ON FUTURES MARKET RISKS

Xiong Weiping, Su Daixiong
Central South Unwversity of Technology, Changsha 410083
Guan Y anbin
Shenzhen Metal Exchange, Shenzhen 518031

ABSTRACT In view of multrvariable, nonlinearity, strong coupling and fuzziness of futures market risks, a dynamic

fuzzy quantitative supervision model is developed for the first time by means of fuzzy mathematics. The case studies

showed that the model can be used to supervise all the futures market risks dynamically and quantitatively and is a good

means of futures market risk supervison.
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