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Message from the Guest Editor

Correctly assessing credit risk still represents an important
challenge for both practitioners and scholars. On the one
hand, credit risk measures play a central role in the
banking sector’s regulations, governing the profitability of
financial institutions which remain at the heart of our
economic system. On the other hand, effectively
computing such measures in a sound and rigorous way
triggers important challenges because of the lack of
relevant information and/or models. In practice,
computing a 99.9% VaR in a statistically meaningful way is
not so easy, and typically requires a lot of assumptions that
may significantly impact the figures. It is therefore
important that academics pursue efforts to improve this.

This Special Issue aims at collating papers contributing
methodologically and/or computationally, towards a more
rigorous and reliable management of credit risk of financial
institutions. Theoretical and empirical research works
covering theoretical properties and/or computational
aspects of risk measures are welcome.

Prof. Dr. Frédéric Vrins
Guest Editor
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Editor-in-Chief Message from the Editor-in-Chief
Prof. Dr. Mogens Steffensen Risksis published in open access format - research articles,
Department of Mathematical reviews and other content are released on the internet

Sciences, University of immediately after acceptance. Specifically, Risks welcomes
Copenhagen, Universitetsparken

5, DK-2100 Copenhagen @, contributions that ( a ) contribute with insight, outlook,

Denmark understanding and overview - no matter how simple they
are; (b ) show creativity in pedagogical tricks and
techniques; ( ¢ ) help the transfer of theoretical research to
public and private application; (d) show responsibility for
societal impact. The scientific community and the general
public have unlimited free access to the content as soon as
itis published.

Author Benefits

Open Access:: free for readers, with article processing charges (APC) funded by
institutions through Knowledge Unlatched, resulting in no direct charge to authors.
High visibility: Indexed in the Emerging Sources Citation Index (ESCI - Web of Science)
and other databases.

Rapid publication: manuscripts are peer-reviewed and a first decision provided to
authors approximately 21 days after submission; acceptance to publication is
undertaken in 5.36 days (median values for papers published in the first six months of

2018).
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