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Message from the Guest Editor

Econometrics is looking for state-of-the-art theoretical
and empirical contributions in the fields of
macroeconomic modeling and time series analysis.
Throughout the review process, special attention will be
devoted to replicating the empirical estimates (e.g., an
external audit of code and data). Both original research
articles and reviews are welcome. Research areas may
include (but are not limited to) the following:

- econometric testing

- asymptotic theory, simulation, and computation

- causal inference

- sampling methods

probabilistic prediction

robust statistics and estimation
high/infinite-dimensional inference

- semi- and non-parametric models

- mixture models

statistical modeling for stochastic processes

- Markov regime-switching processes

We look forward to receiving your original contributions.
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CiteScore 2.2 High Visibility:
indexed within Scopus, ESCI (Web of Science), EconlLit,
EconBiz, RePEc, and other databases.

Rapid Publication:

manuscripts are peer-reviewed and a first decision is
provided to authors approximately 35.4 days after
submission; acceptance to publication is undertaken in 6.5
days (median values for papers published in this journal in
the second half of 2025).

Recognition of Reviewers:

reviewers who provide timely, thorough peer-review
reports receive vouchers entitling them to a discount on
the APC of their next publication in any MDPI journal, in
appreciation of the work done.
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