. mathematics

IMPACT CITESCORE
FACTOR 2.2
2.258 SCOPUS

an Open Access Journal by MDPI

Complex Network Analysis of Nonlinear Time Series

Guest Editor:

Dr. Darko Vukovic

1. Head of International
Laboratory for Finance and
Financial Markets, Faculty of
Economics, People’s Friendship
University of Russia (RUDN
University), st. Miklukho-Maklaya
6, 117198 Moscow, Russia

2. Head of Department of
regional economics and
economic geography,
Geographical Institute “Jovan
Cvijic”, Serbian Academy of
Sciences and Arts, Djure Jaksica
9, 11000 Belgrade, Serbia

vukovich_d@pfur.ru

Deadline for manuscript
submissions:
1 December 2022

A

mdpi.com/si/116326

Message from the Guest Editor

The most used models are machine learning methods
(neural network, support vector regression, long short-term
memory, Markov switching models, regression tree,
gradient boosting, Bayesian sequential estimation,
random forest, and more) and different threshold and
regression models (dynamic panel threshold regression
model, smooth transition model, Fourier ADF unit root test,
etc.). The significance of these models is even greater
because most authors use them for predictions of time
series data (especially machine learning methods). The
goal of this Special Issue is the interpretation and
theoretical and practical implication of existing
approaches of complex network analysis of nonlinear time
series. The Special Issue will also consider manuscripts
that analyze models of time series forecasting, with
emphasis on recent developments. Manuscripts should be
focused on theoretical-methodological analysis, practical
application of complex network methods, and/or future
insights of complex nonlinear models.
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Editor-in-Chief Message from the Editor-in-Chief
Prof. Dr. Francisco Chiclana The journal Mathematics publishes high-quality, refereed
Centre for Computational papers that treat both pure and applied mathematics. The

Intelligence, Faculty of
Technology, De Montfort
University, Leicester, UK

journal highlights articles devoted to the mathematical
treatment of questions arising in physics, chemistry,
biology, statistics, finance, computer science, engineering
and  sociology, particularly those that  stress
analytical/algebraic aspects and novel problems and their
solutions. One of the missions of the journal is to serve
mathematicians and scientists through the prompt
publication of significant advances in any branch of
science and technology, and to provide a forum for the
discussion of new scientific developments.
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