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AIMS AND SCOPE
The University of Napoli 
Parthenope is pleased to host 
QFW2020, the XXI Workshop 
on Quantitative Finance from 
January 29 to January 31. The 
meeting is organized with the 
support of the Department of 
Management and Quantitative 
Studies. QFW2020 is the XXI 
edition of an annual meeting, 
whose purpose is to stimulate 
discussion on theoretical and 
practical aspects of 
Quantitative Finance. The aim of 
the Workshop is to promote the 
exchange of ideas that are 
relevant to researchers and 
practitioners, and cover topics 
in Mathematical Finance, 
Quantitative Risk Management, 
Portfolio Optimization, 
Computational Finance, 
Financial Economics, 
Econophysics, Financial 
Econometrics, Statistics of 
Financial Markets, Corporate 
Finance, and related fields.
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Full paper for discussant: 10 January 2020
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