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Message from the Guest Editor

The Special Issue “Derivative Pricing and Risk Management
in Weather, Climate and Geological Risks” is open for
submissions and welcomes articles that develop financial
solutions to mitigate, hedge and transfer climatic and
disaster risks. The broad aim of this Special Issue is to look
at the development of mathematical models and
approaches for the fair valuation and hedging of financial
derivatives, with a focus on two urgent areas of
environmental concern: climate change adaptation and
disaster risk management. Another important theme of this
Special Issue is to address catastrophic and geological risks
that magnify property insurance and reinsurance losses.
Other topics, not necessarily on derivative pricing, that aim
to develop climate change scenarios that can be used to
model credit and insurance risk for financial institutions
and to develop mitigation strategies are also welcome.
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Editor-in-Chief

Prof. Dr. Francisco Chiclana
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Leicester LE1 9BH, UK

Message from the Editor-in-Chief

The journal Mathematics publishes high-quality, refereed
papers that treat both pure and applied mathematics. The
journal highlights articles devoted to the mathematical
treatment of questions arising in physics, chemistry,
biology, statistics, finance, computer science, engineering
and sociology, particularly those that stress
analytical/algebraic aspects and novel problems and their
solutions. One of the missions of the journal is to serve
mathematicians and scientists through the prompt
publication of significant advances in any branch of
science and technology, and to provide a forum for the
discussion of new scientific developments.

an Open Access Journal by MDPI

4.02.3

Author Benefits

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

Contact Us

Mathematics Editorial Office
MDPI, Grosspeteranlage 5
4052 Basel, Switzerland

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

mdpi.com/journal/mathematics
mathematics@mdpi.com

@MathematicsMDPI

https://www.mdpi.com/openaccess
http://www.mdpi.com/journal/mathematics/apc
https://www.scopus.com/sourceid/21100830702
https://mjl.clarivate.com/search-results?issn=2227-7390&hide_exact_match_fl=true&utm_source=mjl&utm_medium=share-by-link&utm_campaign=search-results-share-this-journal
http://www.repec.org/
https://www.mdpi.com/journal/mathematics/indexing
https://mdpi.com
https://mdpi.com/journal/mathematics

	Derivative Pricing and Risk Management in Weather, Climate and Geological Risks

