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There have been numerous econometric advances
made in the fields of empirical and theoretical finance in
recent years. Many such advances were initially spurred
by recent technological, computing and data collection
innovations. In particular, as computing ability and
dataset sizes have increased, both empiricists and
theoreticians have focused considerable attention on
solving key unresolved issues relating to estimation and
inference in the study of large datasets used in financial
economics. Examples of topics in which important
advances have been made include nonparametric and
parametric estimation of models, and estimation and
inference based on point and density estimators of
possibly latent variables (e.g., realized measures of
integrated volatility, and estimation and accuracy testing
of predictive densities or conditional distributions,
among others). These tools include machine learning,
dimension reduction, and shrinkage based data
methods, for example. The purpose of this Special Issue
is to collect both methodological and empirical papers
that develop and utilize state-of-the-art econometric
techniques for the analysis of such data.
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High Visibility:
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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).
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reviewers who provide timely, thorough peer-review
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the APC of their next publication in any MDPI journal, in
appreciation of the work done.
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