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Scope of the Journal

IJFERM is a scholarly peer-reviewed international journal covering all aspects of the
theory and practice of financial engineering and risk management. IJFERM is
particularly interested in promoting research related to the development and
implementation of new quantitative models leading to operational decision aids in
finance. This perspective is motivated by the increasing complexity of financial
decisions and the rapidly increasing use of quantitative methods for the design and
implementation of innovative financial instruments, processes and solutions to
financial decision-making problems.

CONTENTS

IJFERM publishes high quality original and review papers as well as case studies.
Special issues devoted to important topics relevant to the quantitative aspects of
financial engineering, financial risk management and financial decision-making will
occasionally be published.

Subject coverage:

* Asset pricing

* Asset-liability management

» Capital budgeting and financial planning International Journal of _.

* Computational and mathematical finance . . . 4

* Corporate performance and efficiency Financial Engmeermg
analysis and Risk Management

* Decision support systems for financial VI e
decision making f

e Financial forecasting and econometrics

e Fund management

e Hedging and trading strategies

* Interest rate modelling

* Investment appraisal and management

* Operations research/management science
models in finance

e Quantitative behavioural finance

e Project finance

* Risk metrics and risk management
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Recent events have proven that financial markets and risk
management have become inseparable disciplines. The
International Journal of Financial Engineering and Risk
Management (IJFERM) is the best venue to publish research
on these two topics.

Prof. Amir Atiya

Cairo University, Egypt

International Journal of Financial Engineering and Risk
Management combines two significant related fields in
decision making analysis, which is appealing to managers,
financial consultants, economists, engineers and operational
research practitioners. This is one of the few scientific journals
in which risk and financial engineering problems are jointly
addressed. This is an excellent issue helping the journal
become a flagship forum for scientific people.

Prof. Enrique Ballestero
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Financial engineering and risk management are the two sides
of the same coin: the risk control paradigm at the time the
IJFERM is launched is facing unprecedented challenges due
to the widespread economic and market instability and the
storm affecting the derivatives' market. The Journal takes the
challenge and through a rigorous and high-standard editorial
process aims at supporting the scientific and financial debate
in this field with relevant economic and financial implications.
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IJFERM combines researches from two key sectors in today's
world, the operation research and the financial markets. Using
the engineering approach to understand financial securities
dynamics provides the proper tool to structure, price, and
design the right risk management strategies.
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IJFERM is a timely addition to the literature. Its focus on both
theoretical and applied research is likely to take a leading role
in disseminating our understanding and learning of financial
engineering and risk management.
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Understanding the actual meaning of the most relevant
financial products and tools, their relevance and crucial role in
risk management is one of the most important and crucial
aims and challenges both for researchers and for all people
dealing every day with difficult decisions concerning any
practical problem in a world dominated by uncertainty.
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