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In the big data era, the amount of information exceeds
traditional cognitive and computational capacities. Also,
many phenomena that are critical to our lives cannot be
directly measured. Filtering allows us to infer underlying
laws and provides us with a vista of the world. Hence,
filtering is a fundamental concept not only in economics
and econometrics, but also in adjacent disciplines such
as machine learning, applied mathematics, complex
systems, psychology, physics, etc. Recent
developments in stochastic systems and stochastic
computations advance the theory of filters. They provide
opportunities to better integrate and interpret complex
dynamics of natural and social phenomena. Due to this
recent progress in many areas, it is desirable to
reconnect the various sources of filtering problems to
those in economics. As econometrics considers filtering
information generated by economic entities, this
reconnection is pertinent for both econometric theory
and applications. This special issue will collect papers
on filtering in many areas, with an emphasis on their
potential impact in economics and econometrics.
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High Visibility:
indexed within Scopus, ESCI (Web of Science), EconLit,
EconBiz, RePEc, and other databases.

Rapid Publication:
manuscripts are peer-reviewed and a first decision is
provided to authors approximately 34.6 days after
submission; acceptance to publication is undertaken in 8.6
days (median values for papers published in this journal in
the first half of 2025).
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reports receive vouchers entitling them to a discount on
the APC of their next publication in any MDPI journal, in
appreciation of the work done.
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