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Modeling financial and commodity market volatility is a
widely studied topic in financial econometrics literature
due to its importance for financial applications such as
pricing, hedging, risk management, and other related
issues. In recent decades, researchers have proposed
several extensions of the original models to reproduce
the different stylized facts that characterize asset
returns. Moreover, through the availability of ultra-high-
frequency data for asset prices, researchers have
computed new ex-post volatility measures at a lower
frequency level, so new models on the conditional
variance of returns have been spread in the literature.
Thus, in this Special Issue, we invite submissions related
to recent advances in volatility modeling and forecasting
such as component models, nonlinearity, volatility
spillovers, the effect of exogenous variables and jumps,
and other related issues. Additionally, original
contributions to multivariate volatility models will be
appreciated.
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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.
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