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Journal of Derivatives & Hedge Funds
Reflecting the complexity of the derivatives market and the explosive growth in hedge funds, 
the Journal of Derivatives & Hedge Funds covers the broad range of concerns of the Derivatives 
Industry. JDHF provides a unifying forum for the exchange of ideas and information between 
industry practitioners, academic researchers and money managers across the US, Europe and Asia.
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15.2 August 04 Jun 09 19 Jun 09

15.3 November 28 Aug 09 16 Sep 09

Readership: Derivatives industry specialists 
including bankers, brokers, hedge fund managers, 
pension fund managers, energy and power market 
participants, commodity trading companies, 
exchanges, clearing houses, regulators and central 
banks, and lawyers.

Circulation: 500 
Web visits/month: 2,300

Dimensions 
• Trimmed page size (mm): 270 x 210 
• Full page ad dimensions (mm): 240 x 180 
• Bleed ad dimensions (mm): 276 x 216 
• Half page (H): 120 x 180 
• Half page (V): 240 x 85

Price Band: B
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The Geneva Papers on Risk and Insurance 
— Issues and Practice
Published on behalf of The Geneva Association, the Journal publishes authoritative 
contributions on current insurance and risk practice. Each issue is devoted to a relevant topic 
of contemporary interest. Major topics include: Risk management; Insurance and Finance; 
Regulation and Supervision; Insurance Law & Economics.

Dates and Deadlines
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34.2 April 18 Feb 09 05 Mar 09

34.3 July 20 May 09 05 Jun 09

34.4 October 13 Aug 09 01 Sep 09

VOLUME 13  |  NUMBER 3 NOVEMBER  |  2007

Journal of D
erivatives &

 H
edge Funds

Copyright © 2007 Palgrave Macmillan Ltd. Subscribing organisations are encouraged to copy and distribute this table of 

contents for internal, non-commercial purposes. This issue is now available at www.palgrave-journals.com/jdhf

V
O

LU
M

E 13  |  N
U

M
BER 3  |  N

O
V

EM
BER |  2007

VOLUME 13  |  NUMBER 3  NOVEMBER  |  2007

www.palgrave-journals.com/jdhf

Derivatives & 
Hedge Funds

Journal of

Derivatives & 
Hedge Funds

Journal of

Contents

Editorial 
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A primer on structured fi nance
Andreas A. Jobst 199 

A posited fuzzy-evolutionary computational model to minimise the tracking error 
of an option-replicating portfolio
Mohammad Khoshnevisan, Edgars Vimba and Sukanto Bhattacharya 214 

Delegated portfolio management: Are hedge fund fees too high?
Francois-Serge Lhabitant 220 

Accounting for electricity derivatives under IAS 39
Patrícia Teixeira Lopes 233 

The challenges of launching, rating and regulating funds of hedge funds
Joaquín López Pascual and Raul Daniel Cuellar 247 

Exchange New Product News 263

Readership: Academics and researchers 
in insurance, their colleagues in the insurance 
industry and other financial professionals.

Circulation: 950 
Web visits/month: 4,900

Dimensions 
• Trimmed page size (mm): 245 x 170 
• Full page ad dimensions (mm): 215 x 140 
• Bleed ad dimensions (mm): 251 x 176
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The Geneva Risk and Insurance Review
A leading economics journal with a focus on risk and insurance. It publishes high quality papers 
that advance the understanding of individual and company behaviour under uncertainty.

Dates and Deadlines

Issue Publishes Deadline to book advertising Deadline for advertising copy

34.1 June 06 Apr 09 21 Apr 09

34.2 December 05 Oct 09 20 Oct 09

A journal of The Geneva Association. 

Readership: Academics and researchers in  
the area of economics, with a focus on risk  
and insurance.

Circulation: 500 
Web visits/month: 600

Dimensions 
• Trimmed page size (mm): 234 x 156 
• Full page ad dimensions (mm): 204 x 126 
• Bleed ad dimensions (mm): 240 x 162

Price Band: B

www.palgrave-journals.com/grir/

International Journal of Disclosure and Governance
One of the leading sources of authoritative and detailed information on leading-edge practice in 
governance and effective transparency of information for publicly listed companies.

Dates and Deadlines
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Readership: Company chairpersons, CEOs, CFOs, 
general counsel/CLOs, chairman and members of 
the audit committee, chairman and members of 
the remuneration committee, heads of internal 
audit, exchanges, company secretary, bankers, 
heads of compliance, heads of risk management, 
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public prosecutors, fraud investigators, law firms, 
auditors/accounting firms, heads of corporate 
governance at investors and funds, and academics.
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Journal of Asset Management
An international forum for latest thinking, techniques and developments for the Fund  
Management Industry,  from high-growth investment strategies to modelling and managing risk, 
from active management to index tracking. As such it has globally established itself as a key bridge 
between applied academic research, commercial best practice and regulatory interests.
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Readership: Industry specialists including chief 
investment officers, asset managers, heads of 
quantitative finance, heads of investment strategy, 
pension fund managers, fund managers, hedge 
fund managers, investment bankers, insurance 
companies, financial regulators, central banks and 
bank supervisors, investment consultants and 
system providers..
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Journal of Banking Regulation
JBR has established itself as one of the leading sources of authoritative and detailed 
information on all aspects of law and regulation affecting banking institutions. 
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Published in association with the Institute  
of Advanced Legal Studies. 

Readership: Central bankers, banking supervisors, 
financial regulators, bankers, compliance officers, 
heads of risk management, policy makers, bank 
associations, lawyers specializing in banking law, 
accountants, internal and external bank auditors, 
academics and researchers.
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Pensions
One of the leading sources of authoritative and detailed information on the practical issues  
faced by all involved in ‘saving for retirement’. The journal publishes detailed briefings, analyses 
and updates which are of direct relevance to practitioners working in the field.
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Issue Publishes Deadline to book advertising Deadline for advertising copy

14.1 March 03 Dec 08 18 Dec 08

14.2 June 11 Mar 09 27 Mar 09

14.3 September 16 Jun 09 01 Jul 09

14.4 December 16 Sep 09 05 Oct 09

Readership: The definitive journal for all  
pensions professionals concerned with the  
day-to-day practice of pensions administration,  
law, compliance and investment.

Circulation: 400 
Web visits/month: 1,600
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