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An area of very active research in econometrics over the
last 30 years has been that of non- and semi-parametric
methods. These methods have provided ways to
complement more-traditional parametric approaches in
terms of robust alternatives, as well as preliminary data
analysis. The field has expanded with important
advances both in time series and cross sectional
frameworks and more recently in panel data settings,
allowing for data driven flexibility that has proved
invaluable to applied researchers. The methodology has
been enhanced by software developments that have
made these methods easy to apply, somethings that
has opened up a variety of potentially important and
relevant applications in all areas of economics,
microeconomics, macroeconomics and economic
growth, finance, labor, etc. The present Special Issue
aims at collecting a number of new contributions both at
the theoretical level, as well as in terms of applications. 
We hope that this collection of papers will add to this
important literature, both at the theoretical and
empirical level including areas, such as local smoothing
techniques, splines, series estimators, and wavelets.
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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 is to enable rapid dissemination of high
impact research to the scientific community.
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