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Message from the Guest Editors

We envision a collection of papers in financial mathematics
and econophysics, including applications to high-
frequency data. Over the past two decades, the complexity
of international finance has grown enormously with the
development of new markets and instruments for
transferring risks. This growth in complexity has been
accompanied by an expanded role for mathematical
models to value derivative securities and to measure their
risks.

At the same time, the new discipline econophysics has
advanced. This discipline studies the application of
mathematical tools that are usually applied to physical
models to the study of financial models. The statistical
mechanics theory, such as regarding phase transitions and
critical phenomena, has been applied by many authors in
studying the speculative bubbles preceding a financial
crash.

e financial mathematics
® econophysics

® guantitative finance
® machine Learning

¢ high-frequency data
e complex data sets

ecial



/journal/axioms/stats
https://mdpi.com/si/104803
https://www.mdpi.com/si/104803
/journal/axioms/stats

IMPACT
FACTOR

axioms 50

an Open Access Journal by MDPI

Editor-in-Chief Message from the Editor-in-Chief
Prof. Dr. Humberto Bustince Axioms is dedicated to the foundations (structure and
Department of Statistics, axiomatic basis, in particular) of mathematical theories,

Computer Scienceand not only from a crisp or strictly classical sense, but also
Mathematics, Public University of

Navarra, 31006 Pamplona, Spain  [T0M @ 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.
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