
iNTRJOuenON

The p a p e r s  in  t h i s  volume were p r e s e n t e d  a t  the  X I I - t h  I n ­
t e r n a t i o n a l  C o n f e r e n c e  on "P ro h le m s  of  B u i l d i n g  and E s t im a t io n  
o f  L a r g e  E c o n o m e t r i c  Models  •»Mncromodels 85 > " h e l d  in Szczyrk, 
P o l a n d ,  i n  December ( 1 1 - 1 J )  1У85. Ihe  c o n f e r e n c e  was o rg an iz ed  by 
t l ie I n s t i t u t e  of  E c o n o m e t r i c s  and S t a t i s t i c s ,  U n i v e r s i t y  of  Lódi  
and by t h e  Commit tee  of  S t a t i s t i c s  and E c o n o m e t r i c s ,  P o l i s h  Aca­
demy of S c i e n c e s .  I t  was a t t e n d e d  by 105 p a r t i c i p a n t s ,  i n c l u d i n g  
45 р«»гзопз r e p r e s e n t i n g  v a r i o u s  i o r e i g n  e c o n o m e t r i c  c e n t r e s .  Tito 
g u e s t  o f  nonoui  of  the  c o n f e r e n c e  wa-з P r o f e s s o r  Lawrence  H. Klein 
(liSAi - Nobel  a P r i z e  w in n e r  i n  19BQ.

Ilte t o t a l  numtier o f  t h e  d e l i v e r e d  p a p e r s  amounted t o  38*. 
Iney  were  d i v i d e d  i n t o  t h e  f o l l o w i n g  g u b j e c t  s e s s i o n s :

1. Models  of  s o c i a l i s t  e c o n o m ie s .
2 . Disequilibrium models.
). World and r e g i o n a l  m o d e l s .
*. I n p u t - o u t p u t  m o d e l s .
5 .  S e c t o r a l  m o d e la .
6 .  t e c h n i q u e s  and p r o c e d u r e s  i n  m a c r o m o d e l l i n g .
7. E s t i m a t i o n  o f  m a c r o m o d e l s .
Ihe  p a p e r s  c h o s e n  t o  t h i s  volume c o v e r  m a i n l y  t h e  a r e a  of  

m ac ro m o r te l l in g  r e p r e s e n t e d  by th e  S e s s i o n s  1-5  w h i l e  t h e  p a p e r s  
d e a l i n g  w i t h  e c o n o m e t r i c  methods  and t e c h n i q u e s  w i l l  be publ i sh 'd  
i n  tfie volume " P r o b le m s  of  B u i l d i n g  and E s t i m a t i o n  of  L a r g e  E c o ­
n o m e t r i c  Models  ( P a r t  B ) ,  P r o c e e d i n g s  o f  M a c r o m o d e l s *85",  Pol ish 
Academy of  S c i e n c e s .

1 Ihe  c o m p l e t e  l i s t  o f  p a p e r s  w i t h  a b s t r a c t s  i s  p r e s e n t e d  i n  
" P r z e g l ą d  S t a t y s t y c z n y "  1907,  n r  1.



The volume b e g i n s  w i t h  t h e  p a p e r  by P r o f e s s o r  L. R. K l e i n  
( U n i v e r s i t y  of  P e n n s y l v a n i a ,  USA) on t h e  pr ob le m s  of  a n a l y s i s  and 
p r o j e c t i o n  of  t h e  wo r ld  economy ba se d  on t h e  s i m u l a t i o n s  of  t h e  
LINK P r o j e c t .

The o t h e r  p a p e r s  a r e  grouped  i n t o  f o u r  s e c t i o n s .  The f i r s t  
c o n s i s t s  o f  f o u r  p r e s e n t a t i o n s  on m o d e l l i n g  of  s o c i a l i s t  e c o n o ­
m i e s .  V. Dlouhý d i s c u s s e s  t h e  u n d e r l y i n g  h y p o t h e s e s  p r e v a i l i n g  in 
t h e  CPE m o d e l l i n g  in  t h e  c o n t e x t  of  economic  p o l i c y  s t a b i l i z a t i o n  
and s t r a t e g y  o f  d e v e lo p m e n t .  I .  Kudrycka  p r e s e n t s  a q u a r t e r l y  mo­
d e l  o f  t h e  P o l i s h  economy, a p p l i e d  t o  t h e  c o n s t r u c t i o n  of  s h o r t -  
- t e r m  f o r e c a s t s .  Model c o n s i s t s  o f  t h r e e  submo de ls  -  modern use  
of  t r e n d  and B o x - J e n k i n s  p r o c e d u r e s ,  p r o d u c t i o n  f u n c t i o n s ,  input- 
- o u t p u t  r e l a t i o n s h i p s  and r e f l e c t s  t h e  s h o r t a g e s  in  economy.  D. 
S t r a u c h  p r e s e n t s  t h e  s t r u c t u r e  of  t h e  model o f  t h e  C z e c h o s lo v a k  
economy c o n s t r u c t e d  f o r  t h e  p u r p o s e s  of  p o l i c y  s i m u l a t i o n s  and 
medium-term p r o j e c t i o n s .  W. Welfe d i s c u s s e s  t h e  new f e a t u r e s  
of  t h e  W-5 model o f  P o l i s h  economy which i s  b e i n g  used  t o  s t u d y  
t h e  i m p l i c a t i o n s  of  economic c r i s i s  and r e c o v e r y  in  P o l a n d .  Mo­
d e l  c o n s i s t s  o f  more t h a n  1200 e q u a t i o n s  d e s c r i b i n g  b o t h  th e  
demand and th e  s u p p l y  s i d e  of  economy g e n e r a t i n g  a l s o  t h e  uno ­
b s e r v a b l e s  ( i . e .  e x c e s s  demand,  p r o d u c t i o n  c a p a c i t i e s ) .

The second  s e c t i o n  c o n t a i n s  t h r e e  p a p e r s  d i s c u s s i n g  t h e  d i ­
s e q u i l i b r i u m  ty p e  models  a p p l i e d  t o  s o c i a l i s t  economy,  b o t h  t h e  
p ro bl em s of  p a r t i c u l a r  m arke t  m o d e l l i n g  and th e  g e n e r a l  p r o b le m s 
of d i s e q u i l i b r i u m  m o d e l l i n g .  W. Charemza and R. E. Quandt  present  
a model o f  a u t o m o b i l e  m arke t  in  P ol and  i n  which t h e  e x i s t e n c e  of  
pe rm ane nt  demand e x c e s s  i s  assumed.  The e s t i m a t e s  of  t h e  model 
a r e  used  t o  g e n e r a t e  t h e  mean t ime  of  w a i t i n g  p e r i o d  f o r  new 
c a r s .  A. Welfe d i s c u s s e s  t h e  m o d e l l i n g  of  consumer  goods  m a r k e t s  
u n d e r  d i s e q u i l i b r i u m  and i n f l a t i o n .  The c o n s t r u c t e d  model WA2 
a l l o w s  t o  q u a n t i f y  t h e  impac t  of  a l t e r n a t i v e  wage and p r i c e  p o ­
l i c i e s  on t h e  m arke t  d i s e q u i l i b r i a  i n  a c o n t e x t  of  s i m u l a t i o n  
a n a l y s i s  and f o r e c a s t i n g .  K. S t u p n i e k i  makes a c o m p a r i s o n  of  th e  
t h e o r i e s  of  d i s e q u i l i b r i u m  f o r  t h e  CPE’s econom ies  by J .  Korna i  
and R. P o r t e s  i n d i c a t i n g  some s i m i l a r i t i e s  and p o i n t i n g  out th e  
d i f f e r e n c e s  i n  t h e  o p e r a t i o n a l  a p p r o a c h e s .

The t h i r d  s e c t i o n  of  t h e  volume c o n c e r n s  t h e  p ro b le m s  of  t h e  
wo r ld  economy m o d e l l i n g .  J .  Głowacki  p r e s e n t s  a s i m p l i f i e d  model



* '
o f  t h e  wo r ld  t r a d e  c o n s i s t i n g  of  two i n t e r d e p e n d e n t  s e c t o r s :  p r i ­
c e s  and t r a d e  f l o w s .  The s i m u l a t i o n  a n a l y s i s  h e l p s  t o  i d e n t i f y  
t h e  s e n s i t i v i t y  of  t h e  model t o  t h e  c h a n g e s  i n  t h e  w o r ld  wide 
p o l i c i e s .  J .  Kotyr t sk i  a n a l y z e s  t r a d e  i n t e n s i t y  be tw een  t h e  two 
i m p o r t a n t  g r o u p s  of  c o u n t r i e s  -  EEC and CMEA. The p r o p o s e d  measu­
r e s  of  t r a d e  i n t e n s i t y  a r e  u sed  t o  f a c i l i t a t e  i n t e r r e g i o n a l  com­
p a r i s o n s  and more s p e c i f i c a l l y  t o  a n a l y z e  g e o g r a p h i c  c o n c e n t r a ­
t i o n  i n  commodity g r o u p s  and t h e  t e n d e n c i e s  i n  t r a d e  d i s t r i b u ­
t i o n  .

The l a s t  s e c t i o n  c o n s i s t s  o f  f o u r  p a p e r s .  The f i r s t  t h r e e  
d e a l  w i t h  t h e  s e c t o r a l  m o d e l l i n g .  The p a p e r  by Ą. B a y a r ,  M. D e i -  
m e z i s ,  Z. E r l i c h ,  Y. G u i l l a u m e  and D. M eu lde r s  p r e s e n t s  an 
a p p l i c a t i o n  of  o p t i m a l  c o n t r o l  t e c h n i q u e  t o  t h e  p r o b le m s  of  em­
p lo ym ent  in  Belg ium.  A macromodel o f  t h e  B e l g i a n  economy i s  used, 
in  which  t h e  employment  s e c t o r  i s  d e v e l o p e d  e s p e c i a l l y  f o r  t h e  
n e e d s  of  a n a l y s i s .  M. l u b e r a  a n a l y z e s  t h e  r e l a t i o n s h i p s  be tw een  
t h e  employment  i n  t h e  s e c t o r  o f  s e r v i c e s  and t h e  grow th  of  t h e  
n a t i o n a l  ecnonomy.  J .  .1. S z t a u d y n g e r  d i s c u s s e s  p ro b l e m s  of  i d e n ­
t i f y i n g  and m e a s u r i n g  t h e  b o t t l e n e c k s  i n  p r o d u c t i o n  s e c t o r .  The 
s u b s t i t u t i o n  and c o m p l e m e n t a r i t y  of  p r o d u c t i o n  f a c t o r s  a r e  a n a ­
l y z e d  and t h e i r  s o l u t i o n  u s i n g  d i f f e r e n t  a p p r o a c h e s  of  p r o d u c ­
t i o n  f u n c t i o n  m e d e l l i n g .  The l a s t  p a p e r  by R. S t ä g l i n  c o n c e r n s  
th e  d i f f e r e n t  a p p r o a c h e s  t o  s t r u c t u r i n g  t h e  i n p u t - o u t p u t .  Two 
t y p e s  of  t a b l e s ,  b a s e d  on commodity f lo w s  and on m a rk e t  t r a n s a ­
c t i o n s  a r e  d i s c u s s e d ;  an i l l u s t r a t i o n  of  t h e  i n p u t - o u t p u t  s y ­
s tem f o r  t h e  F .R .G.  i s  p r o v i d e d .
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