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We are inviting submissions for the 4th issue of the Annals of Computational and Financial Econo-
metrics (CFE).

The Annals of Computational and Financial Econometrics is published as a supplement to the journal
of Econometrics and Statistics (EcoSta) to serve as an outlet for research papers in computational
econometrics and financial econometrics. Authors submitting a paper to EcoSta may request that it be
considered for inclusion in the Annals of CFE. The first three issues of the Annals of Computational
and Financial Econometrics have been published in Computational Statistics & Data Analysis.

Submissions for the Annals should contain both a computational and an econometric or financial-
econometric component. There is no deadline for submissions. Papers can be submitted at any time;
and, when they have been received, they will enter the editorial system immediately. Submissions will
be refereed according to standard procedures for Econometrics and Statistics. Information about the
journal can be found at http://www.journals.elsevier.com/locate/ecosta and
http://www.CFEnetwork.org/ecosta.

All submissions must contain original unpublished work not being considered for publication else-
where. Please submit your paper electronically using the Elsevier Editorial System and selecting
article type Annals of Computational and Financial Econometrics: http://ees.elsevier.com/ecosta.

For further information please send an email to editor @econometricsandstatstics.org

Editorial Board of the Annals of CFE

Editors: Erricos J. Kontoghiorghes and Herman K. Van Dijk.

Advisory Board: Tim Bollerslev, Francis X. Diebold, Robert Engle, Hashem Pesaran, Peter C.B. Phillips and
Mike West.

Associate Editors: Sung Ahn, Alessandra Amendola, Monica Billio, Manfred Deistler, Jean-Marie Dufour,
Andrew Harvey, Alain Hecq, Jonathan Hill, Eric Jacquier, Kenneth Judd, Degui Li, Helmut Lutkepohl, James
G. MacKinnon, Gael Martin, Yasuhiro Omori, Gareth Peters, D.S.G. Pollock, Tommaso Proietti, Zacharias
Psaradakis, Jeroen V.K. Rombouts, Willi Semmler, Richard J Smith, Mike K.P. So, Mark Steel, Robert Taylor,
Carsten Trenkler and Peter Winker.



