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We p resen t the second volume of F o l ia  oeconotnlgo; "The Theory 

of Econom etric« ond S t a t i s t i c s  S e r ie s " .  The papers contained  In  

th lo  volume were w r it te n  by the members of the econom etric The

o ry  Reseorch Group e f f l l i o t o d  fo rm a lly  w ith  the In s t i t u t e  of 

Econom etrics and S t a t i s t i c s ,  U n lv e r a ity  of Tho Inc luded

papers have been preparod on tho boats of reeeorch  works and 

rep o rts  done w ith in  tho resea rch  programme R . J IX .9 ,  In i t ia t e d  ond 

t o t o l l y  financed  by the P o lis h  M in is t r y  of S c ien co , H igher edu

c a t io n  and Technology to which o i l  the au tho rs  aro v e ry  grato- 

f u l .  W ithout th is  support the works, rep o rts  ond f i n o l l y  pa

per® con tained  h e rew ith , would nevor bo pruparod and w r it te n  in  

the case of works ond papers h e a v i ly  dependent on computer simu

la t io n s ,  o r would novcr be prepared In  such a short p e rio d  of 

time In  the case o f o th e rs .

There IS  no s t r ik in g  d if fe re n c e  between the su b je c t f ie ld  

of the f i r s t  volume and th is  one. There are more papers on nu

m erica l a n a ly s is  Of a lg o rithm » used In  the e s t im a tio n  theory. Go

me papers oxtend the r e s u lts  presonted In  the f i r s t  v o lu 

me. O ther papers p resen t r e s u lts  on to p ic s  not covored by tho 

p rev io u s  volume.

One can c la s s i f y  the Inc luded  popera accord ing  to many c r lto -  

r i a .  I f  I t  Is  a dom inating to o l of s tu d ie s , then the popoio PI, 

P2, PS , P6 ( P I ,  1 * 2 , . . . , ,  PIO  are the id e n t i f ie r s  of su ccess ive  

e n t r ie s  of the l i s t  o f a u th o rs ' names and t l t l o s  Inc luded  In  the 

erid of the volume under the heading “ C o n te n ts ") belong to the 

group w ith  num erica l methods as a dom inating to o l.  The papers 

P3, P4, P9t PIO are  c h a ra c te r is e d  by a strong use of num erica l s i 

m ulation  (M on te-C arlo ) experim ents, p r in c ip le s  of experim ent 

p lann ing  and e s t im a tio n  and to s t  th eo ry . The papers P7, P8 have 

a* it dom inating to o l the methods of l in o a r  a lg e b ra , theo ry  of e- 

conom etrlcs , p r o b a b i l i t y  and s t a t i s t i c s .



I I  03 a c r i t e r io n  of grouping one tokos the su b je c t f i e ld  of 

a g iven  popor, then we havo the fo llo w in g  groupsi

31 )  the papers P I ,  P2, P5, P6 w ith  num erical r e s u lt s  on a l 

gorithm s (Moore-Penroee g en e ra liz ed  a lgorithm « a lgo rithm  of 06- 

t ln o t lo n  of param eters o f f in a l  form econom etric models, two i t e 

r a t iv e  methods of param eters e s t im a tio n  of CES fu n c t io n ) and sug

g es tio n s  how to use them;

g2) the papers P3, P4, PO w ith  econom etric and s t a t i s t i c a l  

theory  ro o u lt*  on p ro p e rt ie s  of n o rm a lity  and run te s t s  (beha

v io u r  o f the estim ated  power of s tu d ied  te s te ,  p ro p e rt ie s  of eke- 

wnoes and k u rto s la  measures );

g3) the papers P7, PS w ith  some r e s u lt s  concern ing an exten

s ion  of e f f ic ie n c y  and robustness c h a ra c te r iz a t io n s  fo r  the e s t i 

mators of param eters of gene ra l l in e a r  models and the paper P10 

w ith  sproe r e s u lts  on b ias  and e f f ic ie n c y  of e s tim a to rs  fo r  the 

param eters of l in e a r  a u to re g re ss ive  modolo,

g4) the papers P5, P6 w ith  r e s u lt s  on b leo  of I t e r a t i v e  

two-stage method and a x ia l  double i t e r a t io n  method of eo tlm etlon  

fo r the param eter® of CES p rod uction  fu n c tio n  models.

The authors are  t ry in g  to p reeervo  ea f a r  as p o s s ib le  the 

u seorlen ted  p re se n ta tio n  of r e s u l t s .  By no (neons the obta ined  

r e s u lt s  can be c la s s i f ie d  os complete r e s u l t s  on a g iven  in 

te re s t in g  question  or" to p ic .  In  the cose of papers w ith  the nu

m erica l s im u la tio n  r e s u lts  th is  16 due to the r e s t r ic t io n  on the 

stu d ied  param eter space, the p o ve rty  of standard models neigh

bourhoods, the la ck  of good " tu n in g " d ov ices  fo r the experim ent 

p lan n in g .

In  the case of papers w ith  the d ed uctive  r e s u lts  th is  I s  due 

to the o ften  sm all p r a c t ic a l  a p p l i c a b i l i t y  of the ob ta ined  theo

r e t i c a l  r e s u l t s ,  a need fo r  fu r th e r  ex tensions of these r e s u lt s  

and the la ck  of more pow erfu l a n a ly t ic a l  to o ls .
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