
Special Issue
Extreme Values and Financial
Risk
Message from the Guest Editors
Since the 2008 financial crisis, modeling of the extreme
values of financial risk has become important.
Postgraduate programs, as well as PhD research
programs, in mathematical finance are cropping up in
nearly every university. Additionally, many conferences
are being held annually on the topic of extreme financial
risk. The aim of this Special Issue is to provide a
collection of papers from leading experts in the area of
extreme financial risk. The topics covered in this Special
Issue will include, but are not limited to: - Catastrophic
risk
- Drought risk
- Flood risk
- Health risk
- Financial risk

Guest Editors

Dr. Saralees Nadarajah
School of Mathematics, University of Manchester, Manchester M13
9PL, UK
Dr. Stephen Chan
Department of Mathematics and Statistics, American University of
Sharjah, Sharjah 26666, United Arab Emirates

Deadline for manuscript submissions
closed (31 December 2017)

Journal of
Risk and
Financial
Management

an Open Access Journal 
by MDPI

CiteScore 5.0

mdpi.com/si/9976
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/9976
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.
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