
Thia yolume of Acta Univeraitaa Lodsienaia (Folia Oeoonomioa 

on „Econometrlo and Statiatical Theory") consiata of papera 

presenting aome new reaulta oni

(r1) empirloal power of lndependenoy testa baaad on runa 

number ln the oaae of seoond-order Markov ohain,

(r2) aome fuzzy-aet extenaiona of prlncipal oomponent analy- 

aia (iterative algorittam of deterraining prinoipal fuzzy-aet 

component.s),

(r3) new prooedure of generating aamplea for dependent Tarla- 

blea of nonlinear modela oriented on almulation erperimenta ap- 

plioationa,

(r4) effeots of dropping the aaaumptiona of cov (I, S) ■ 0 

ln the oontext of multlple linear modela and reduoement of para- 

meter spaoe to more raanageable subapaoe for Uonte Carlo erperi­

menta,

(r5) undereatlmatlon or overeatlmatlon of aome parametera of 

modela with error-in-variablea and effloienoy of śome ohoaen 

eatimation methoda,

<r6) aenaitlrity of eatimator’a yalues and their funotiona on 

lnfluentlal reaulta of obaerration,

Cr7) propertiea of Aitken-like reguł ar i Bing eatimatora for 

linear modela with autocorrelation,

(rQ) effioienoy of eatimatora for linear trend modela with 

heteroaoedaatlclty,

(r9) eatimation of parametera of non-continuoua CES-produo- 

tion.

Tbe reaulta preaented ln thia volume (except (r2) and (r3)) 
were obtained within the reaearch programme R.III.9 aponaoręd by 

the Poliah Uiniatry of Science, Higher Education and Technology. 

The reaulta (r2) and Cr3) were preaented by Mr K. Jajuga and Ur 

B. Guzik during the WAS-83 oonference on multlvarlate statlatloa 

organized by Eoonometrio and Statiatical Theory Keaearch Group of 

the University of Łódź. The organlzera and author8 ezprese deep



thanks for the mentioned miniatry for finanoial aupport. We would 

also lik® to expresa, la th« namo of authora, our daep thanks for 

oritieal oommenta of Prof. Tlmo TerSaTlrta on papara inoluded to 

thia Tolume of ACTA.
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