
I l t h  CONPERENCE ON 

"PROBLEMS OP BUILDING AND ESTIMATION 

OP LARGE ECONOMETRIC MODELS"

The IZ th  C onference on "Problem s o f  B u ild in g  ana e s t im a t io n  

o f  L arge Econom etric  Modele" was h e ld  In  Łódź betw een 1 s t  and 3rd 

Deoember 1982* The o on fereno e  was o rg a n ise d  by th e  I n s t i t u t e  o f 

E eonom etrlos and S t a t i s t i c s ,  U n iv e r s i ty  o f  Łódí  and by th e  Commi-

t t e e  o f  S t a t i s t i c s  and E eo nom etrlo s , P o llu h  Academy o f  S c le n o e s . 

I t  was a t te n d e d  by o v e r  80 p a r t i c i p a n t s . i n c l u d in g  s e v e r a l  p e rso n s  

r e p r e s e n t in g  v a r io u s  European econom etrio  c e n te r s .

The t o t a l  number o f  th e  d e l iv e re d  p a p e rs  ammounted to  34«They 

cou ld  be d iv id e d  in to  th e  fo llo w in g  s u b je c t s i

1 . Eoonom etric m odels o f  c r i s e s .

2 . I n te r c o u n try  m odels.

3. In p u t-O u tp u t m odels.

4 . E s tim a tio n  o f  l a r g e  In te rd e p e n d e n t sy s te m s.

5 . E s tim a tio n  o f  s in g le  e q u a tio n  m odels.

6 . M u l t i o o l l ln e a r i t y  i n  eoonom etrio  m odels.

7 . S t a t i s t i c a l  t e s t s .

8 . M isc e lla n e a  o f  a p p lie d  e c o n o m e tr ic s .

The problem s p re s e n te d  in  p a r t i c u l a r  p a p e rs  a ro u sed  wide 

I n t e r e s t  among th e  p a r t i c i p a n t s  and caused  I n t e r e s t i n g  d is c u s -

s io n s .T h e  fundam ental im p ortan ce  o f  th e  y e a r ly  o o n feren oe  c o n s is -

te d  i n  th e  f a c t  t h a t ,  f a c in g  a s i g n i f i c a n t  l i m i t a t i o n  o f f o re ig n  

o o n ta c ts  i n  1982, i t  form ed p r a c t i c a l l y  th e  o n ly  forum a v a i l a b le  

to  th e  community o f  th e  r e s e a rc h  w orkers o f  th e  P o l is h  econome-

t r i c  c e n te r s  a llo w in g  f o r  c o n f r o n ta t io n  o f t h e i r  ach ievem en ts 

w ith  th e  p re s e n t  r e s u l t s  o f  r e s e a rc h e s  b e in g  o a r r i e d  ou t in  o th e r  

c o u n t r i e s .  H o w ev er,it i s  to  be r e g r e t t e d  t h a t  f o r  v a r io u s  re a so n s  

th e  announced e a r l i e r  p a r t i c i p a n t s  from USA, FRG, GB and some of 

them from th e  s o c i a l i s t  c o u n tr ie s  co u ld  n o t a t te n d  th e  co n fe re n ce .

D uring  th e  c o n fe r e n c e 's  d e b a te s  th e  econom etrio  c e n te r  in  Łódź 

was n o ta b ly  r e p r e s e n te d .  The r e s e a rc h  w orkers from th e  I n s t i t u t e
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o f E conom etrics and S t a t i a t i o s ,  U n iv e rs i ty  o f  Łódź d e l iv e re d  a l l  

i n  a l l  14 p a p e rs , c o v e rin g  th e  new est ach ievem ents b o th  in  th e  

econom etrio  th e o ry  and a p p lie d  eco n o m etrio s .

C e r ta in  p u b lis h in g  d i l f i o u l t l e s  and a  c i r c u l a r  c h a r a c te r  o f 

th e  e d i t io n ,  b e in g  a  v i s l t ln g - o a r d  o f th e  r e s e a ra h  work c a r r ie d  

out i n  th e  U n iv e r s i ty  o f  Łódź econom etrio  o e n ta r ,  caused  t h a t  in  

th e  f a s c i c l e  we p re s e n te d  o n ly  te n  ou t of a l l  th e  p a p e rs  d e l iv e re d  

by th e  r e s e a rc h  w orkers o f  th e  I n s t i t u t e  o f  Eoonom etrloa and S ta -

t i s t i c s .  Below we g iv e  a d e s c r ip t io n  o f  th e  rem ain ing  p a p e rs  p re -

s e n te d  a t  th e  c o n fe re n c e .

W ładysław W elfe, W iesław Ju szo sa k


