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Applying Brownian Motion in Risk Measurement of
Bank Wealth Management Products
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Abstract: The investment returns and risk management of bank wealth management products are of
vital interest to households across the country. This makes the study and analysis of risk-return characteristics
of bank wealth management products increasingly important. This paper uses Brownian motion to portray
the returns and fluctuations of the underlying assets of bank wealth management products and measure the
distribution of returns on these products. It also makes recommendations on sales, investment management, and
risk control measures with respect to the risk distribution characteristics of bank wealth management products.
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