
Special Issue
Algorithmic Trading,
Forecasting, and Market
Liquidity
Message from the Guest Editors
Algorithmic trading is transforming markets across
equities, fixed income, FX, commodities, and digital
assets. This Special Issue invites research on how
algorithmic execution, market making, high-frequency
strategies, and predictive models shape market quality—
spreads, depth, volatility, resilience, and price impact—
as well as forecasting of returns, order flow, and liquidity.
Topics include optimal execution, inventory control,
limit-order-book dynamics, adverse selection, liquidity
fragmentation, dark pools, and latency effects. We
welcome AI/ML, deep learning, causal inference, point-
process and Hawkes models, stochastic control,
reinforcement learning, and agent-based simulations,
as well as rigorous backtesting with transaction cost
analysis. Submissions on crypto/DeFi microstructure,
stablecoin and MEV frictions, regulatory insights, cross-
asset comparisons, or industry case studies are
encouraged. Open data, code, and replication packages
are strongly welcomed to promote transparency and
practical impact.

Guest Editors
Dr. Raju Chinthalapati
School of Computing, Goldsmiths, University of London, London SE14
6NW, UK

Dr. Buhong Liu
School of Finance and Management, SOAS University of London,
London WC1H 0XG, UK

Deadline for manuscript submissions
30 June 2026

Journal of
Risk and
Financial
Management

an Open Access Journal 
by MDPI

CiteScore 5.0

mdpi.com/si/260322
Journal of Risk and Financial
Management
Editorial Office
MDPI, Grosspeteranlage 5
4052 Basel, Switzerland
Tel: +41 61 683 77 34
jrfm@mdpi.com

mdpi.com/journal/
jrfm

https://www.mdpi.com/si/260322
https://mdpi.com/journal/jrfm


Journal of
Risk and
Financial
Management

an Open Access Journal 
by MDPI

CiteScore 5.0

mdpi.com/journal/
jrfm

About the Journal
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.

Editor-in-Chief

Prof. Dr. Thanasis Stengos
Department of Economics and Finance, University of Guelph, Guelph,
ON N1G 2W1, Canada

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 - Q1 (Business, Management and Accounting
(miscellaneous))

https://mdpi.com/journal/jrfm

