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Message from the Guest Editor

Financial mathematics (also known as mathematical
finance and quantitative finance) is a field of applied
mathematics, concerned with the mathematical and
stochastic modelling of financial markets.

In  financial mathematics, modelling entails the
development of sophisticated mathematical and
stochastic models, and one may take, for example, the
share price as a given and attempt to use stochastic
calculus to obtain the corresponding value of derivatives of
the stock. Thus, many problems, such as derivative pricing,
portfolio optimization, risk modelling, etc., are generally
stochastic in nature, and, hence, such models require
complex stochastic analyses.

This current Special Issue is exactly devoted to modern
trends in financial mathematics associated with stochastic
modelling, including modelling of big data. Topics from
many areas, such as high-frequency and algorithmic
trading (limit order books), energy finance, regime
switching, and stochastic volatility modelling, among
others, have shown to have deep applicable values, which
are useful for both academics and practitioners.
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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.
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unlimited free access to the content as soon as it is
published.

Author Benefits

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), EconlLit, EconBiz, RePEc,
and other databases.

Journal Rank: CiteScore - Q1 (Economics, Econometrics and Finance (miscellaneous)

Contact Us

Risks Editorial Office Tel: +41 61683 77 34 mdpi.com/journal/risks
MDPI, St. Alban-Anlage 66 www.mdpi.com risks@mdpi.com

4052 Basel, Switzerland X@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

	Stochastic Modelling in Financial Mathematics II

