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Message from the Guest Editors

Stochastic equations studied in this section might as well
consider the metrics of price impact, liquidity, volatility,
and volume in electronic markets whose participants along
with high-frequency traders also contain among others:
financial companies, market makers, fundamental and
technical traders.

The equations might focus to closed form solutions in the
case of analytic approach, or even dynamic programming
techniques solving Optimization problems related to
market portfolios. It should be clear to the authors of this
section that their study of stochastic model might as well
be independent from  applications to high frequency,
algorithmic or other type of trading. Additionally, welcome
are the trading models whose empirical evidence and
numerical or statistical analysis evaluation contains high
levels of stochastic patterns. Finally, in some special cases
papers examining difference equations might as well be
considered for publication in this session.
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Message from the Editor-in-Chief

Axioms is dedicated to the foundations (structure and
axiomatic basis, in particular) of mathematical theories,
not only from a crisp or strictly classical sense, but also
from a fuzzy and generalized sense. This includes the more
innovative current scientific trends, devoted to discover
and solve new challenging problems. The prime goal of
Axioms is to publish first-class, original research articles
under an open access policy with minimal fees for the
authors. We would be pleased to welcome you as one of
our authors.

an Open Access Journal by MDPI

1.9

Author Benefits

Open Access: free for readers, with article processing charges (APC) paid by authors or
their institutions.
High visibility: indexed within SCIE (Web of Science), dblp, and other databases.
Journal Rank: JCR - Q1 (Mathematics, Applied)

Contact Us

Axioms Editorial Office
MDPI, Grosspeteranlage 5
4052 Basel, Switzerland

Tel: +41 61 683 77 34
www.mdpi.com

mdpi.com/journal/axioms
axioms@mdpi.com

@Axioms_MDPI

https://www.mdpi.com/openaccess
http://www.mdpi.com/journal/axioms/apc
https://mjl.clarivate.com/search-results?issn=2075-1680&hide_exact_match_fl=true&utm_source=mjl&utm_medium=share-by-link&utm_campaign=search-results-share-this-journal
https://dblp.uni-trier.de/db/journals/axioms/index.html
https://www.mdpi.com/journal/axioms/indexing
https://mdpi.com
https://mdpi.com/journal/axioms

	Stochastic Difference and Differential Equations with Applications in Algorithmic Trading

