PREFACE

' We present the second volume of Folia oeconomiga: “The Theory
of Econometrice ond Statistics Seriws”, The papers contained in
this volume were written ULy tha members of tha Econometric The-
ory Research Group affiliated formally with the Institute of
Economstrics and Statistics, University of Lddi, The ineluded
papers have been preparod on tha basis of reoaerch works and
‘reports done within tho research progremme R,II1,9, initiated and
totally financed by the Polish Mintstey of Scienco, Higher Edu-
' cation end Tochnolody_ tao which all the suthors are very grate-
ful, Without thie support the worke, raeports ond finally pa~
pors contained herewith, would never be propared ond weitten in
the casse of works end papers heavily dependent on computer simu-
lations, or would nover be prepared in such a short period of
tima in tha case of athers, :
' Thore is no .trtking differenco botwnen tho subject field
of the first volume and this one. There are more papers on  nu-
mericol snalysis of algorithms used in the estimation theory. Go-
me papars extend the results presented in tha first volu=
we, OUther papers present rouulte on Qop!cs not covored by ~the
previous volume. ~ : TRl R
One oan closatfy the included papers accordtng to nany qrito-
10. If 1t is a dominating tool of etudies, Athen . .the pepess Pl
P2, PS, P6 (P1, P2,.s.., P10 sre the identifiers of _successive
ontrioo of the 1ist of authors’ names and titles ;ncluded in the
end of the volume under the heading "Contents”) belong . to the
group wtth numerical merhods as a dominating tool, The papers
P3, P4, PQ,PIO are chsrecterized by a strong use of numericel si~
sulation (Monte~Carlo) experiments, principles of experiment
planning and estimetion and tess theory, - The papers P7 ‘PO have
4k & dominating tool the methods of linear llgebra, thgory of e-
‘Gnnonotrlco, probability and ttatlatico.,- : :
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If o5 a criterion of grouping one takes the subject field of
a given papor, then we have the following groups: :

g1) the papers P1, P2, P5, P6 with numericel results on al-
gorithms (Moore~Penrose generalized elgorithm, algorithm of ose
tination of parameters of final form econometric models, two ite-
rative methods of parametorb estimation of CES function) and sug~
gestions how to uce them; :

g2) the popers P3, P4, P9 with econometric .nd statistical
thoory rosults on propertiss of normality and run tests (beha=
viour of the estimatod power of studied tests, propertios of ske=
wnees and kurtosis measures);

g3) the pspers P7, P8 with some results concsrning an exten=
ston of efficiency and robustness characterizatione for the esti~
mators of paremeters of general linear models and the paper P10
with some resulta on bias end efficiency of estimators for the
porameters of linear autoregressive models; _ Y

g4) the papers PS, P6 with results on biss of iterative
tvo-atage nmathod and exial double iteration method .of oatine!ton :
for the parameters of CES production function models, s

The euthors are trying to preserve se far as poootble the
useoriented presentation of results, By no means the obtninod‘
resuylts can be classified as complete results on a given  in-
terssting question or" topic. 1In the case of papers with the nu=
merical eimulation resulte this is due to the restriction on }ha
studicd parameter space, “the poverty of stendard models neigh=
bourhocods, the lack of good “tuning devices for the .xperinont
planning., , vl

In the case of papers with the deductive results thio is due
to the often small practical epplicability of the obtained theo~
reticel results, & need for further extensiens of these rasults
and the lack of more pow'rful analytical tools. : :

wtadyslaw welfe, wtadyalaw Milo~



