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Centre for Quantitative Research in Financial Economics (QRFE)

QRFE has a broad spectrum of research areas in quantitative finance and financial econometrics.

Topics of current interest are:

1.

2.

6.

7.

Theoretical and empirical market microstructure.

Financial econometrics.

Climate finance, integrating climate models and financial models and insurance.,
Risk management.

Blockchain-based markets.

Derivatives.

Data Science and Quantum Finance.

More information on staff and topics can be found at the QRFE Webpages.

https://www.durham.ac.uk/business/research/centres/quantitative-research-in-financial-

economics
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