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We are inviting submissions for the special issue on Computational econometrics for the Part A:
Econometrics of the journal Econometrics and Statistics (EcoSta).

Econometric techniques are inherently computational, often substantially so. Existing algorithms,
however, do not always embody the best of computational techniques, either for efficiency, stability,
or conditioning. Likewise, environments for doing econometrics are inherently computer based. In-
tegrated packages for conducting econometrics have grown well over the years, but still have much
room for further development. Computational econometrics, then, is a natural field that is ever ready
to receive new efforts, and a special issue in this area is always welcome.

EcoSta aims to have regular issues in Computational Econometrics. Previously six special issues
dealing with Computational Econometrics have been published by the journal Computational Statis-
tics and Data Analysis (CSDA). In the EcoSta special issue, papers will be considered that address
computational and numerical methods used in solving theoretical and practical issues associated with
econometric algorithms, the impact of computing on econometrics, and specific applications involving
computing and econometrics.

All submissions must contain original unpublished work not being considered for publication else-
where. Submissions will be refereed according to standard procedures for Econometrics and Statistics.
Information about the journal can be found at http://www.elsevier.com/locate/ecosta.

The deadline for submissions is 15 July 2018. However, papers can be submitted at any time and
once they are received, they will enter the editorial system immediately. Papers for the special issue
should be submitted using the Elsevier Electronic Submission tool (EES):
http://ees.elsevier.com/ecosta.
In the EES, please choose the ”SI Computational Econometrics”.

The special issue editors:

Tomohiro Ando, The University of Melbourne, Australia
Email: T.Ando@mbs.edu

Lynda A. Khalaf, Carleton University, Canada
Email: lynda.khalaf@carleton.ca

Erricos Kontoghiorghes, Cyprus University of Technology and Birkbeck University of London, UK
Email: erricos@dcs.bbk.ac.uk

David E. Rapach, Saint Louis University, USA
Email: david.rapach@slu.edu

Peter Winker, University of Giessen, Germany
Email: Peter.Winker@wirtschaft.uni-giessen.de


