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BRI BRETREHZMNEAER, EXNBILHEEEXRNRLUEF HMAITZH, HARE
AR ARSEE, IR, RELSTBRAEHEAE -, HERNRBEA B 5T
TEHE—E. BrRANBEET EREATRAFE. E2B &4 CHETBTRRAINGLER
. BREHBREAWITERAT RN BERN, RMESRABRRFH, RNFRHELAE
KA BREBERNAHE IEXFPREATRERN, HAREEITREREGTXEBE
BEHNABEMRRELHEMX ST BRTRME., ARE T 58 EET 2TTX T URBT
BREMNBRL T RERRHFE. ERLTERRENSEHRHIAEZL, UFRAETERPEEH
EXEMSERHRFAEEHEXER.
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WEL T BITBREF 2B AUTER:
By+Gx=u (1)
Hepy € R, € R™ ', u€ R”'GHAANETR. fIEEREMRHTME, BC R "
G € R™ " RH y M x WHEAREMAE A TS DM RBOERE.
FEFHEHA () WFIATEARJFE, LFHE0NTHER, BiMTBUTE 1T, B,
G) AT ‘
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HYMREFREEHS R B:(n—1) Xni,Br :(n—1) x n7,bi:1Xx n,Gi:(n—1)x m;,Gi:(n—1)
X m,gi:lX my, m+n=nm+m=m. EFE i PTHFEP, ni VEHFFRORNETEANE, o
HBEEHAEERNY, m AGHFPHEEENE, e VEESHIIEZETH.
BRI B B AR A
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rank(B;,G;)=n—1 (3)
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HTHE (B,G) M, TEIHEMN (y,x) WREBMHEXMAET B,G) WRERME, MRE
BEINHERATEFNE, IFMEHAREEX.
BERL RGNS By S
mRGFEAHA 2) WEINAHFEBETHAMNK, W
m; = n; —1 4)

Wik R WBAAET, BENRTETRINLERM,
3 BRMUGERITELSFARENEMING]EER

EBR 7EER (2) J, HEK B,G) PHLHERBEENZFIC, IE 2 W 5 7 b
BAEXLBMEMZT, MWK B,G) X (h-1) x (n+m) MEHE, i858 B,G) € S
m-1Dx (m+m), ¥ B,G) PHAELHBHECHMIBAEARIEBINERE B,G) €
REe7D* (ormigesy (B,Gi) M—AEH. (B,G) MFIELIFERTIMRABERNY (B,G) M
4 BB (Generic Rank), B

g —rank(s) =max{rank(s[«])
XBa ZBAHE, s(a) RAEZEHERRN LI,
EHELPFEAAPXTREAEH TEENRR, XB, RNEESLSD:
BRIy TEEE (2) M i NMHRIGHTRAMES LEEMER
g —rank(B; Gi)=n—1 (5)

MERBYENEGEL, HFRIFTEER Q) NBIATERSEWTRANG, Mt
£ (B,G) WILEHAXHE, BiNMHFBETHNK; FHiMPHEREHAT AL, Wt
ZHERE (B,G) WHAAXHE, BiPTTEBEATRIIN,

YR TEEY Q) MTATEREEW RSN, FRxBEY BRERRSWT IR,
B, AZF-AHBEGWAT RN, HERERREEHWATRBIN.

R T AW TR EWT B RS, TEIHEARL HE R0 A k.

Prescott 1 Pearson(1981) B TH AR #B B T REMERBNERE. BEX -8B, TER
MNHBHAWEKRL HEEE (B,G) MBI M BREHTTHIRFINTE.

$£—¥ WHExnx (n+m) F B,G) FHFEifT, ARHEEBiTHEZTCEHFREN, B
(Bi,Gi)o é'\M:(Bi,Gi)u

B HEMPLIBRNITHY, HEBEENEHICHpX q.

£=% 4 k=11=0M' =M,

FUE WEM BPLEAFHITHY, RFTBEENESN ' X d'.

FHHE WER min(p',q') =1, M g—rank(Mkl) =1; & min(p',q') =0, W g—rank(M/) =0;
R Mkl FEAZTE, W g—rankM))=min(p',q') HHEENE, BMNHTT—%.

EAY AEMFPR-ANEBRE, ZTEFRENTMNEEREAEHMNETE (TEAR
ME—), Hk=21=0, WK ZTEENT, BUMHEZETEKIENITMR, BRMERKICH
M,

BLE Si=1+1,BEENYE,

SNA$E HHE g—rank(M.)=1—1+g—rank(M.),
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# g—rank(M, ) =min(p,q) —1, W
g —rank(M) =min(p,q), &L,
HE k=1, 4 k=21=0FEARE.
5t k=2,g—rank(M) =max{1+g—rank(M, g —rank(M, )} 4L, Btaf, # g—rank(M)=n-1,
MEZE (B,G) WE i MHBESHWTHRINN, BUHEHIEHRATRE.
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WAHM PR FBRITREFFAHEE
J Yi =0y, toaX; +aX; +wy

Yy =B, ys +B2x; +uy
‘ Vs =Y, ¥ Y2y HYixs s
Hefiy,. v ys HAETE, xi. x. o FHEEE, w. w. u VRHA, LHE (B,G)
€ S™H

* % 0 * * 0
BG)=|0 * * *
* * * 0 *
HFE1IDMHFE, m =10 =2
* *
(B1 ,G|)= [ }
* *

g—rank(B,,G,;)=2=n-1
FrUZ T BREMMARE. XEXA
m; =1=2—-1=n"-1
Bl BREE ARG, ARERTETEE 2N TBOUREHTAMNY, EEREERH
. BINTERREMATANG, HERRFRMNEK. Hib LR BERESEH AT RS
(.
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A SR BB TR RS PR NS RIRMN RS, BR T RENERERRE. SRR
PR SEFERERITBRB/EX M ETEERRAEMAERE TR, MBELTEITBRETFFHE
BRERSHIH LFREX.
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Structural Identifiability of Simutaneous Equations Model of Econometrics

Mao Dingxiang

(School of Management, Shanghai University)

Abstract: This paper proposes the concept and method of structural identifiability of simultaneous
equations model of econometrics, which reveals the fundamental characteristic of model structurally and de-
pends neither on staistical data nor specific values of model parameters. It has practical significance in
econometric modeling and analysing.
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