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Message from the Guest Editors

Dear Colleagues,

Portfolio optimization and related financial risk analysis
are central themes in financial mathematics. The
pioneering work of Markowitz on optimal portfolio theory
has had a profound impact on both financial theory and
practice. Early portfolio theory focused on the trade-off
between return as an indication of reward and risk
measured by volatility.

Nevertheless, portfolio optimization has evolved over the
years, with several recent contributions made under the
general portfolio theory framework. A major focus has been
on systematically handling multiple risks in asset
allocation.

Accordingly, we welcome research submissions to this
Special Issue concerning new developments in portfolio
theory with an emphasis on multiple financial risks, risk
diversification, and applications. Contributions may be
theoretical, practical, or a combination of both.

We encourage applications supported by statistical
approaches, with a preference for distinguishing between
in-sample and out-of-sample results to evaluate predictive
quality. Comparisons with standard benchmarks such as
indices or equal-weight portfolios are also welcome.
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Editor-in-Chief

Prof. Dr. Steven Haberman
Faculty of Actuarial Science and
Insurance, Bayes Business
School, City University of London,
106 Bunhill Row, London EC1Y
8TZ, UK

Message from the Editor-in-Chief

Risks is published in Open Access format – research
articles, reviews and other content are released on the
internet immediately aBer acceptance. Specifically, Risks
welcomes contributions that

contribute with insight, outlook, understanding and
overview, no matter how simple they are;
show creativity in pedagogical tricks and
techniques;
help the transfer of theoretical research to public
and private application;
show responsibility for societal impact.

The scientific community and the general public have
unlimited free access to the content as soon as it is
published.
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Open Access: free for readers, with article processing charges (APC) paid by authors or
their institutions.
High visibility: indexed within Scopus, ESCI (Web of Science), EconLit, EconBiz, RePEc,
and other databases.
Journal Rank: CiteScore - Q1 (Economics, Econometrics and Finance (miscellaneous))

Contact Us

Risks Editorial Office
MDPI, St. Alban-Anlage 66
4052 Basel, Switzerland

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

mdpi.com/journal/risks
risks@mdpi.com

@Risks_MDPI

https://www.mdpi.com/openaccess
https://www.mdpi.com/journal/risks/apc
https://www.scopus.com/sourceid/21100886347#tabs=0
https://mjl.clarivate.com/search-results?issn=2227-9091&hide_exact_match_fl=true&utm_source=mjl&utm_medium=share-by-link&utm_campaign=search-results-share-this-journal
https://www.aeaweb.org/econlit/
https://www.econbiz.de/
http://www.repec.org/
https://www.mdpi.com/journal/risks/indexing
https://mdpi.com
https://mdpi.com/journal/risks

	Portfolio Theory, Financial Risk Analysis and Applications

