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The objective of this special issue is to disseminate
novel and original research that includes real-world
applications of big data modeling and predictive
analytics in the financial markets. In conjunction with the
recent introduction of a vast number of “big” and
“massive” datasets, a great number of new
statistical/econometric tools and methods have been
developed for analyzing such high-dimensional and
high-frequency data. Examples include new tools and
methods in machine learning, data mining, and
dimension reduction, to name a few. Empirical and
theoretical articles that focus on the use of such data in
contexts analyzing, modeling and forecasting financial
variables in the areas of financial economics and
econometrics, such as asset pricing, risk management,
risk measurement, portfolio management are solicited.
For example, submissions that contain empirical and/or
theoretical research on the use of high-frequency
and/or high-dimensional data in the analysis of
nonparametric volatility estimators, dimension reduction
in econometric and financial models, forecasting, and
new measures of financial uncertainty are encouraged.

Guest Editors

Prof. Dr. Norman R. Swanson

Department of Economics, School of Arts and Sciences, Rutgers
University, 75 Hamilton Street, New Brunswick, NJ 08901, USA
Dr. Weijia Peng

Department of Finance, Sacred Heart University, Fairfield, CT 06825,
USA

Deadline for manuscript submissions
closed (31 May 2022)

iflf

Journal of
Risk and
Financial
Management

an Open Access Journal
by MDPI

CiteScore 5.0

mdpi.com/si/89838

Journal of Risk and Financial
Management

Editorial Office

MDPI, Grosspeteranlage 5
4052 Basel, Switzerland

Tel: +4161683 77 34
jrfm@mdpi.com

mdpi.com/journal/



https://www.mdpi.com/si/89838
https://mdpi.com/journal/jrfm

i

Journal of
Risk and
Financial
Management

an Open Access Journal
by MDPI

CiteScore 5.0

N ;

1 '-ca_%u'- é

TR
mdpi.com/journal/
jrfm

About the Journal

Message from the Editor-in-Chief

Researchers are most welcome to contribute original
research articles or comprehensive review papers for
consideration and publication in Journal of Risk and
Financial Management (JRFM), an on-line, open access
journal. JRFM adheres to rigorous peer-review as well
as editorial processes, and publishes high quality
manuscripts that address theoretical, practical and
empirical issues in analysing real life financial data. The
goal of JRFM s to enable rapid dissemination of high
impact research to the scientific community.
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