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Message from the Guest Editor

Dear Colleagues,

Functional data analysis (FDA) came into prominence in
the 1990s, with its defining feature that data are viewed
conceptually as elements of a function space, for example,
as continuous curves or surfaces, or more generally, as
infinite dimensional objects. This contrasts with classical
statistical theory, in which data are viewed as scalar or
vector-valued. Early developments in FDA focused on
simple random samples of curves or surfaces. O1en,
though, functional data are obtained sequentially as time
series. Such data arise from a number of sources, including
(i) breaking dense time records of a continuous
phenomenon into natural segments, (ii) sequentially
observed summary functions, etc. The analysis of such
time series data falls within the domain of functional time
series (FTS).

Topics of interest include applications of
univariate/multivariate FTS in finance and/or insurance
which, ideally, deal with one or more of the following issues
in applications:

- Stationarity testing and change point analysis;

- Goodness-of-fit and white noise testing;

- Methods of bandwidth selection in spectral density
operator estimation;

- Forecasting/prediction;

- etc.
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Editor-in-Chief

Prof. Dr. Thanasis Stengos
Department of Economics and
Finance, University of Guelph,
Guelph, ON N1G2W1, Canada

Message from the Editor-in-Chief

Researchers are most welcome to contribute original
research articles or comprehensive review papers for
consideration and publication in Journal of Risk and
Financial Management (JRFM), an on-line, open access
journal. JRFM adheres to rigorous peer-review as well as
editorial processes, and publishes high quality manuscripts
that address theoretical, practical and empirical issues in
analysing real life financial data. The goal of JRFM is to
enable rapid dissemination of high impact research to the
scientific community.

an Open Access Journal by MDPI

2.8

Author Benefits

Open Access: free for readers, with article processing charges (APC) paid by authors or
their institutions.
High Visibility: indexed within Scopus, EconBiz, EconLit, RePEc, and other databases.
Journal Rank: CiteScore - Q2 (Business, Management and Accounting (miscellaneous))

Contact Us

Journal of Risk and Financial
Management Editorial Office
MDPI, St. Alban-Anlage 66
4052 Basel, Switzerland

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

mdpi.com/journal/jrfm
jrfm@mdpi.com

@JRFM_MDPI

https://www.mdpi.com/openaccess
http://www.mdpi.com/journal/jrfm/apc
https://www.scopus.com/sourceid/21101089551
https://www.econbiz.de/
https://www.aeaweb.org/econlit/
http://www.repec.org/
https://www.mdpi.com/journal/jrfm/indexing
https://mdpi.com
https://mdpi.com/journal/jrfm

	Functional Time Series with Applications in Finance and Insurance

