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Sommario/riassunto This book presents selected entropy-based applications in economics,
finance and management research. The high-quality studies included in
this book propose and discuss new tools and concepts derived from
information theory to investigate various aspects of entropy with an
assortment of applications. A wide variety of tools based on entropy
confirms that entropy is potentially one of the most intricate scientific
concepts. Such tools as Shannon entropy, transfer entropy, sample
entropy, structural entropy, maximum entropy, fuzzy classification
methods, chaos tools, etc., are utilized, and many topics in the fields of
economics, finance and management are investigated. Among others,
these topics comprise: market clustering, market microstructure,
cryptocurrency market, market efficiency and regularity, risk spillovers,
credit cycles, financial networks, income inequality, market
relationships, causal inference in time series, group decision making,
etc.
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