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Let Aux 'k.’ 5 Ay, / be u adnplete aystem of linear stochastic

difference equatiohs. Suppose that A, = PM:., +44 7,1 independent
for different t. For this system to be iden’hi.ﬁe_dt it 18 nesessary that the
structural systen Az X' 2 4’ be identibled. Béwover, this com-
dition is riot suffiolent. Wo can have 8ither Pinite or Woibinuouy indentifi-
ability (Hurvios's bermindlegyy. If X1 tdentifoation restriotisus ure
closed restriotiond on )43“; ; theu iﬂeﬁﬁiﬂnﬁﬁﬁf& at & point impiies
local jdentifiability, &tid hence as‘ymp‘botio proper’é’hq of €hs eaﬁm‘hﬁ 6;’1‘;

yﬂai anl 7 (UK18H 13 A%emys identified whetisesr Fpme iz 1dentilied)
are simple corodlaries of tip oorresponsinf properfios 8P systems with nons
autoooirelated disturbances.

If we break x into the jointly dependént component y and the predeter-

mined ocomponent £, we obtain ye"s 752 2:'1'.&#: ' ,4.03" - A:z ,a,t‘:

7
/ d
the quési-reduced form, Then ALY gatisfies & similar equation to u, namely,
' P+ g, e Ay 4 P Ang Py
Ve ray also obtain the reduced form, y‘,': 77;’ zf' rp"y;_,

— PN 2.7, F 4&” . Tis is alwys idestified. We oan then soe
that the oririnal system is identified if and only if the guasi-reduced form
ig identified and the siruotural system is identified., Some resulis on the
first of those problems have beesn obtained.

a‘"'l.'ho restriotions eonfine 7./;; to a oclosed set.
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