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Proposals are invited for a special issue of Quantitative Finance on the theme of 
Commodity Markets to be published in 2012. 
 
Papers may consider, but are not limited to, the following topics: 
 

¶ Pricing and Hedging Spot, Forwards and Futures Commodity Contracts 

¶ Analysis of Specific Commodity Markets and Their Determinants 

¶ Interactions of  the Global Macro-Economy and Commodity Prices 

¶ Long Run Forecasting of Commodity Prices 

¶ Real Options Applied to Resource Extraction and Energy Production Decisions. 
 
This Issue of Quantitative Finance will be edited by Professors M A H Dempster 
(Cambridge University) and Ke Tang (Renmin University of China). 
 
Abstracts of approximately 300 words should be sent to quant@informa.com 
by 1st March 2012. Please feel free to address any enquiries to this address also. 
 

Completed submissions will be required by 1st May 2012 
 
 
About Quantitative Finance: 
The frontiers of finance are shifting rapidly, driven in part by the increasing use of 
quantitative methods in the field. Quantitative Finance welcomes original research 
articles that reflect the dynamism of this area. The Journal provides an 
interdisciplinary forum for presenting both theoretical and empirical approaches and 
offers rapid publication of original new work with high standards of quality. The 
readership is broad, embracing researchers and practitioners across a range of 
specialisms and within a variety of organizations. All articles should aim to be of 

interest to this broad readership. 
 
 
 
 

For more information on the Journal please visit: 
http://www.tandfonline.com/toc/rquf20/current 
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