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  Dependence Modeling is listed by Web of Science (Emerging Sources Citation Index), Scopus, MathSciNet and Zentralblatt Math. 
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 	 "Interview articles" limited to two papers per year, covering interviews with milestone personalities in the field of Dependence Modeling. 
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 	 all articles are freely available to the academic community worldwide without any restrictions 
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  Article Processing Charges 
  In order to sustain the publishing process, each article accepted for publication in Dependence Modeling is subject to an Article Processing Charge of €1000. This fee is used to cover the costs of the peer-review process, professional typesetting and copyediting, as well as online hosting, long-term preservation, and extensive promotion to potential readers. There is no submission fee. Information regarding payment of the charge will be provided following acceptance for publication. For more information please go to Article Processing Charges. 
  
  Publication Ethics and Editorial Policies 
  Detailed information on Editorial Policy, Publication Ethics, Instructions for Authors etc. can be found in the Supplementary Materials section. 
  For more information on De Gruyter Publishing Ethics, please see the De Gruyter Guidelines online here. 
  
  Special Issues 
  Call for Papers 
 
 
 	 40th Linz Seminar on Fuzzy Set Theory - deadline extended to December 31, 2023 

 
  
 	 Special Issue on Ten Years of Dependence Modelling 
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                            We derive lower and upper bounds for the survival function of an exchangeable sequence of random variables, for which the scaled minimum of each finite subgroup has a univariate exponential distribution. These bounds are sharp in the sense that both bounds themselves are attained by exchangeable sequences of the same kind, for which the (non-scaled) minimum of each subgroup has the same univariate exponential distribution as the original sequence. This result is equivalent to inequalities between infinite-dimensional stable tail dependence functions, which leads to inequalities between multivariate extreme-value copulas. In addition, it is explained how an infinite-dimensional symmetric stable tail dependence function can be obtained from its upper bound by censoring certain distributional information. This technique is applied to derive new parametric families.
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                            Motivated by examples from extreme value theory, but without using the theory of regularly varying time series or any assumptions about the marginal distribution, we introduce the general notion of a cluster process as a limiting point process of returns of a certain event in a time series. We explore general invariance properties of cluster processes that are implied by stationarity of the underlying time series. Of particular interest in applications are the cluster size distributions, and we derive general properties and interconnections between the size of an inspected and a typical cluster. While the extremal index commonly used in extreme value theory is often interpreted as the inverse of a “mean cluster size”, we point out that this only holds true for the expected value of the typical cluster size, caused by an effect very similar to the inspection paradox in renewal theory.
                        

                    
                

            

        








 
                                

                            

                        
                        
                            
                                Issues

                                
                                    
                                        
                                            
                                                
                                                 Volume 12 (2024) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 11 (2023) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 10 (2022) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 9 (2021) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 8 (2020) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 7 (2019) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 6 (2018) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 5 (2017) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 4 (2016) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 3 (2015) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 2 (2014) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 1 
                                                            
                                                        
                                                    
                                                


                                    

                                
                                    
                                        
                                            
                                                
                                                 Volume 1 (2013) 
                                            
                                        

                                        	
                                                    
                                                        
                                                             Issue 2013 
                                                            
                                                        
                                                    
                                                


                                    

                                
                            

                        

                        
                        
                            Ranking

                            	Journal Impact Factor	0.7	2022, Journal Citation Reports (Clarivate, 2023)
	5-year Journal Impact Factor	0.9	2022, Journal Citation Reports (Clarivate, 2023)
	Journal Citation Indicator	0.31	2022, Journal Citation Reports (Clarivate, 2023)
	CiteScore	0.9	2022, Scopus (Elsevier B.V., 2023)
	SCImago Journal Rank	0.236	2022, SJR (Scimago Lab, 2023; Data Source: Scopus)
	Source Normalized Impact per Paper	0.605	2022, CWTS Journal Indicators (CWTS B.V., 2023; Data Source: Scopus)
	Mathematical Citation Quotient	0.22	


                            
                                More information about journal rankings

                            
                        


                        
                        
                        
                            Submit

                            
                                

    
        
            Submit

        
        
             MANUSCRIPTS
Dependence Modeling encourages the submission of both substantial full-length bodies of work and shorter manuscripts that report novel findings. There are no specific length restrictions for the overall manuscript or individual sections; however, we urge the authors to present and discuss their findings in a concise and accessible manner. 
  All submissions must be made via online submission system Editorial Manager. In case of problems, please contact the Managing Editor of this journal (Ewa.Sarzynska@degruyter.com). 
  
  SUBMISSION OF MANUSCRIPTS
Manuscripts have to be written in LATEX, AMS-TEX, AMS-LATEX. We do not accept papers in Plain TEX format. For an initial submission, the authors are strongly advised to upload their entire manuscript, including tables and figures, as a single PDF file. Authors are strongly advised to submit the final version of the paper using the journal’s LaTex Template. 
  
For detailed information, please see Instruction for Authors 
  
  EDITORIAL POLICY
Unpublished material: Submission of a manuscript implies that the work described is not copyrighted, published or submitted elsewhere, except in abstract form. The corresponding author should ensure that all authors approve the manuscript before its submission. 
  
Ethical conduct of research: The authors must describe and confirm safeguards to meet ethical standards when applicable. See Editorial Policy for details. 
  
Conflict of interest: When authors submit a manuscript, they are responsible for recognizing and disclosing financial and/or other conflicts of interest that might bias their work and/or could inappropriately influence his/her judgment. If no specified acknowledgement is given, the Editors assume that no conflict of interest exists. Authors are encouraged to fill in the ICMJE Conflicts of Interest Form (available here) and send it in the electronic format to the Managing Editor. 
  
Copyright: All authors retain copyright, unless – due to their local circumstances – their work is not copyrighted. The copyrights are governed by the Creative-Commons Attribution Only license (CC-BY) which is compliant with Plan-S. The corresponding author grants the journal the license to use of the article, by signing the License To Publish. Scanned copy of license should be sent to the journal, as soon as possible. 
  
Authorship: Authorship should be limited to those who have made a significant contribution to the conception, design, execution, or interpretation of the reported study. All those who have made significant contributions should be listed as co-authors. Where there are others who have participated in certain substantive aspects of the research project, they should be named in an Acknowledgement section. The corresponding author should ensure that all appropriate co-authors (according to the above definition) and no inappropriate co-authors are included in the author list of the manuscript, and that all co-authors have seen and approved the final version of the paper and have agreed to its submission for publication. 
  
Peer Review process: Our standard policy requires each paper reporting primary research or secondary analysis of primary research, together with relevant supplementary materials if requested by Referees, to be reviewed by at least two Referees and the peer-review process is single-blind. The Editors reserve the right to decline the submitted manuscript without review, if the studies reported are not sufficiently novel or important to merit publication in the journal. Manuscripts deemed unsuitable (insufficient originality or of limited interest to the target audience) are returned to the author(s) without review. The Editor seeks advice from experts in the appropriate field. Research articles and communications are refereed by a minimum of two reviewers, review papers by at least three. Authors are requested to suggest persons competent to review their manuscript. However, please note that this will be treated only as a suggestion, and the final selection of reviewers is exclusively the Editor's decision. The final decision of acceptance in made by Managing Editor or, in case of conflict, by the Editor-in-Chief. 
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