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Message from the Guest Editors
Dear Colleagues,

Many problems in economics, finance, and actuarial
science naturally lead to optimal agents’ dynamic choices
in stochastic environments. Examples include optimal
individual consumption and retirement choices, optimal
management of portfolios and of risk, hedging, optimal
timing issues in pricing American options or in investment
decisions.

Stochastic control theory provides the methods and results
to tackle all such problems, and this Special Issue aims at
collecting high quality papers on the theory and
application of stochastic optimal control in economics and
finance, and its associated computational methods.
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Prof. Dr. Steven Haberman Risks is published in Open Access format - research
Faculty of Actuarial Science and articles, reviews and other content are released on the
Insurance, Bayes Business internet immediately after acceptance. Specifically, Risks

School, City University of London, . )
106 Bunhill Row. London ECLY welcomes contributions that
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¢ 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;

e 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
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High visibility: indexed within Scopus, ESCI (Web of Science), EconlLit, EconBiz, RePEc,
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