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Risk Journals deliver academically rigorous research to help industry

and academic professionals accurately calculate and reduce financial risks.

Risk Journals enables subscribers to:

o Effectively manage financial risk by having increased awareness of what is affecting market policies
and regulations

¢ Improve performance by quantifying risk accurately

¢ Make informed decisions by keeping up-to-date with newly defined procedures and principles
e Understand the effects of financial risk on credit and trade to business

e Save time spent searching for research

PUBLISH WITH RISK JOURNALS

Which of the nine Risk Journals best fits your research? Submit via editorialexpress/risk and choose from
any of the nine journals

e Peer reviewed papers — academic rigour

e Advisory boards packed with industry leaders

e Scholarly indexing

¢ Read by leading academics and practitioners

e Publish in print, online and in fully searchable HTML

e Quality, cutting-edge display of maths-heavy content by expert typesetters

e Open Access publishing available

e Your paper could be published online early well in advance of the press date

Join the Risk Journals community

We welcome submissions in the form of original research and technical pieces from academics and
practitioners.

All papers are considered on the strict condition that they have not been published already and are not
under consideration for publication or in press elsewhere.
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The Journal of
Network Theory in Finance

Financial institutions and markets are highly interconnected,

but only recently has a burgeoning literature started to emerge

to map these interconnections and to assess their impact on
esoumatot financial risks and returns. This interdisciplinary journal publishes
e academically rigorous and practitioner-focused research on the

application of network theory in finance. Recently it has also

broadened its scope to a larger area of research that includes

Complex systems studies and Econophysics.

EDITOR-IN-CHIEF

€6 As the Global Financial Crisis
emphasized - financial contagion,
monetary policy transmission, risk
taking and diversification are all
about connections. Academics, market
practitioners and financial authorities
will all profit from The Journal of
Network Theory in Finance, which
rigorously analysis the link between
finance and network science. 99

Carlos Le6n
- Banco de la Republica

LEARN MORE: www.risk.net/journal-of-network-theory-in-finance




The Journal of
Computational Finance

Risk Journals’ longest running title, The Journal
of Computational Finance, welcomes a new
Editor-in-Chief in Christoph Reisinger, Professor of
Applied Mathematics at the University of Oxford. e
q . X Computational
The journal focuses on the advances in numerical Finance
and computational techniques in pricing, hedging
and risk management of financial instruments.

EDITOR-IN-CHIEF

€¢ The Journal of Computational
Finance is a must-read journal for
everyone interested in practical and
innovative solutions in the area of
financial mathematics. My research,
my consulting engagements, and my
software development projects have
benefited greatly from reading the
papers in the journal. »»

Pavel V. Shevchenko

CSIRO Mathematics, Informatics and
Statistics

LEARN MORE: www.risk.net/journal-of-computational-finance




The Journal
of Risk

Led by Editor-in-Chief Farid Aitsahlia, this journal publishes
papers which aim to further develop the understanding of

financial risk management. Its far-reaching research
focuses on the latest innovations in this area, covering
issues such as the management of market and credit
risk, capital allocation and volatility estimation.

EDITOR-IN-CHIEF

¢¢ | read the Journal of Risk because:
- It's the leading journal in risk
management globally
- Papers are extremely reliable
- very useful for me as a practitioner
- Covers current topics 2

Dr Jan Viebig
Harcourt Investment Consulting

LEARN MORE: www.risk.net/journal-of-risk




The Journal of
Credit Risk

This journal, led by Editors-in-Chief Ashish Dev and
Michael Gordy, focuses on the measurement and

management of credit risk, the valuation and hedging
of credit products, and the promotion of greater
understanding in the area of credit risk theory and

practice.

LEARN MORE: www.risk.net/journal-of-credit-risk

EDITORS-IN-CHIEF

€¢ The importance of rigorous models
for credit risk has been highlighted on
several occasions by the ongoing
financial crisis. The Journal of Credit
Risk represents an important research
forum where this challenge is faced
with an eye to both theory
and practice. 99

Prof. Damiano Brigo
Chair of Mathematical Finance and
co-Head of group at Imperial
College, London



The Journal of
Operational Risk

Led by Editor-in-Chief Marcelo Cruz this journal focuses on the
measurement and management of operational risk, and is
aimed at promoting a greater understanding of key issues
including modeling and managing operational risk,
Operational . . . . .
Risk implementing of the Basel standards, operational risk analytics
and corporate governance.

EDITOR-IN-CHIEF

Marcelo is Adjunct Professor at the New Managing Partner and founder of

York University and Managing Partner of RiskMaths a boutique consultancy focused
Yacamy Advisors, a global consulting firm. on risk management and strategy.
Previously he was the Executive Vice Early in his career Marcelo worked as a
President and CRO at several financial Chief Economist/Strategist for an
institutions including Ocwen Financial investment bank and as a derivatives
Corporation, E*Trade and Aviva. He was trader for JP Morgan where he was in

the Global Leader of Operational Risk for charge of structuring and trading OTC
Morgan Stanley, Lehman Brothers and products. He is the author of several books
UBS. He was an Associate Partner at in Risk Management and Operational Risk.

McKinsey & Co. before that he was the

CONTENT COVERED IN THE JOURNAL OF
OPERATIONAL RISK INCLUDES: €6 The Journal of Operational Risk
publishes leading research on

operational risk modeling and analysis.

e Recent advances in techniques used to model It is the primary academic forum in the
operational risk, for example: copulas, correlation, area of operational risk. 99
aggregate loss distributions, Bayesian methods and
extreme value theory

e Modeling and management of operational risk

Anna Chernobai

Assistant Professor, Department of
e Pricing and hedging of operational risk and/or any risk Finance, Syracuse University
transfer techniques

e Data modeling external loss data, business control
factors and scenario analysis

e Models used to aggregate the different types of data.
e Causal models

e Regulatory issues, such as Basel Il or any other local
regulatory issue

e Enterprise risk management
e Cyber risk
e Big data

LEARN MORE: www.risk.net/journal-of-operational-risk




The Journal of
Risk Model Validation

Cambridge University’s Stephen Satchell is the Editor-
in-Chief of The Journal of Risk Model Validation. The

journal focuses on the implementation and
validation of risk models and is of particular use to
practitioners striving to improve their models and
modeling developments.

EDITOR-IN-CHIEF

(¢ The Journal of Risk Model
Validation publishes current research
on the vital area of modeling and
model validation in credit risk in
banking — a topic which has cost
global banking trillions because
previously it had not been addressed
carefully enough. »»

Professor Lyn Thomas
University of Southampton, School of
Management

LEARN MORE: www.risk.net/journal-of-risk-model-validation




The Journal of
Energy Markets

The Journal of Energy Markets publishes original papers on the
evolution and behaviour of electricity, gas, oil, carbon and other
energy markets, both wholesale and retail. The journal is led by
E'ﬁé"?"é; Editor-in-Chief Derek W. Bunn, a professor at the London Business " '
Markets School, who has published research on the energy sector for more  *

than 25 years.

EDITOR-IN-CHIEF

¢¢ First and foremost, The Journal of
Energy Markets is the only journal that
publishes research in the area of
‘Energy Finance’. Energy Finance is
what | would call the branch of
mathematical finance interested in
energy and commodity markets. The
journal also serves as a strong link
between industry and academia, being
an outlet where people from the
industry are publishing their work. »»
Professor Fred Espen Benth
Centre of Mathematics for
Applications, University of Oslo

LEARN MORE: www.risk.net/journal-of-energy-markets




Led by Editor-in-Chief Ron Berndsen from the
University of Tilburg and LCH and a high quality
Editorial Board, The Journal of Financial Market
Infrastructures is the first peer-reviewed journal to
focus on the newly recognised field of financial

market infrastructures FMIs.

RON BERNDSEN,

Led by Editor-in-chief Ron Berndsen from
University of Tilburg and LCH and a high
quality editorial board, The Journal of
Financial Market Infrastructures is the first
peer-reviewed journal to focus on the
newly recognised field of financial market
infrastructures FMls.

Now an independent non-executive
Director of LCH Group and chair of the
Risk Committees of the two CCPs, Ron was
previously Head of the Oversight
Department of De Nederlandsche Bank. He

The Journalof
Financial Market
Infrastructures

is also attached to the Department of
Economics at the University of Tilburg as
an endowed Professor of Financial
Infrastructures and Systemic Risk.

Ron was a member of the Payment and
Settlement Systems Committee of the
European Systems Central Banks, the
Market Infrastructures Board at the ECB
and the CPMI at the BIS.

CONTENT COVERED IN THE JOURNAL OF FINANCIAL
MARKET INFRASTRUCTURES INCLUDES:

Systemically important payment systems

Securities settlement systems

Central counterparties

Central securities depositories

Settlement risk and other FMI-related risks

Infrastructure-related systemic risk

Critical service providers and non-bank payment

service providers

Retail payment infrastructures (remote and

point-of-sale, ATM)

FMI liquidity and collateral management

Exchanges and multilateral trading platforms

Oversight and supervision of financial market infrastructures

FMI-related standardization and legislation

The Journal of Financial Market
Infrastructures is the key source of
current research into the evolving

world of financial market
infrastructures, now recognized
as essential elements for the
efficient and safe operation of
financial markets.

Federal Reserve Bank of Chicago

www.risk.net/journal-of-financial-market-infrastructures



The Journal of
Investment Strategies

Led by Editors-in-chief Arthur Berd of General Quantitative
LLC and Ali Hirsa of Columbia University, this journal puts you
at the forefront of modern investment strategies. It meets the
thirst for fresh views on this crucial discipline and equips the
global investment community with the practical, cutting-edge
research necessary to understand and implement modern
investment strategies.

Ir?\glléugat‘;"’nent
Strategies

EDITORS-IN-CHIEF

Arthur M. Berd founded the Journal of Ali's research interests are algorithmic

Investment Strategies and led it as Editor-
in-Chief from 2011 till 2019, and currently
serves as Co-Editor-in-Chief together with
Ali Hirsa.

Arthur M. Berd is a well-known industry
expert on quantitative investment
strategies. He is the Founder and CEO of
General Quantitative LLC Head of Macro
Volatility Strategies at Capital Fund
Management.

Dr. Berd is also the co-founder and
coordinator of the quantitative finance
section of http://arxiv.org, a global
electronic research Dr. Berd edited the
book “Lessons from the Financial Crisis”
(RiskBooks, 2010, 2013). He holds a Ph.D.
in Physics from Stanford University.

Ali Hirsa is a Professor and Co-Director of
Financial Engineering at Columbia
University. He is also Managing Partner
at Sauma Capital, LLC a New York

Hedge Fund.

trading, machine learning, data mining,
computational/quantitative finance and
optimization.

His focus has been on developing learning
algorithms on signal extraction from data.
Ali is author of “Computational Methods
in Finance”, Chapman & Hall/CRC 2012
and co-author of “An Introduction to
Mathematics of Financial Derivatives”,
third edition, Academic Press and is the
Co-Editor-in-Chief of Journal of Investment
Strategies.

He is currently a member of Board of
Visitors of College of Computer,
Mathematical, and Natural Sciences at
University of Maryland College Park.

Ali received his PhD in Applied
Mathematics from University of Maryland
at College Park under the supervision of
Professors Howard C. Elman and Dilip B.
Madan.

CONTENT COVERED IN THE JOURNAL OF
INVESTMENT STRATEGIES INCLUDES:

€6 There was a need for a specialized
journal dedicated to a rigorous
discussion of investment strategies in

e Fundamental strategies

Relative value strategies
Tactical strategies
Event-driven strategies

the post-Markowitz setting. This

journal meets that need. 99
Alex Lipton

e Algorithmic trading strategies s el ez el ne

e Principle investment strategies
¢ Portfolio management and asset allocation
e Econometric and statistical methods

LEARN MORE: www.risk.net/journal-of-investment-strategies
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Only original and innovative papers are published in
Risk Journals, ensuring subscribers are kept up to date
with the ever-changing complexity behind the science
of risk management.

Do you want to get access to our technical and cutting-edge content?

Packages that include Risk Journals:

¢ Risk Academic
Online access to all nine journal titles along with all business analysis features and
chapters from Risk Books.

¢ Risk Journals package

Online access to all nine journal titles and content on our website, access to the Risk
Journals app, and print issues of your chosen journal

¢ Individual journal subscriptions
Print and access to the one-year online archive.
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