.,._Aﬂ...mmngia of, o Jinegy ynodel unth_imstrumentol voiabfen o

_Comsidex_the. prowmn (1), defmed. by Y= bx 1€, bEP whew (e,,)m 5.0 inciﬂg
 stodiomaxy..and. egodic. white naise. proaas. (WA (). omdl_ (v@m 5.0 _Lineoir procans
.___Dwd on.Ahe _white moine__procesn. (€ )wéhm Jor_a. rm,ﬁ Sequence. ()
. 1 (01,1 L4000, @J“v,% O. Jor.some. J.& N, A= ._.I OL €.y

Gﬂuern . fsmhpﬁa ﬂyk,;ﬂ

T poSe. iH@i_...DLLE..._LT}.Mm t centorn ,m.,,m:ﬁmaﬁ_’ng Ahe o
_umlnoum. B, . Propose ._om. __agtimmimﬁ,_/jer B, omd..deue AN, mympta#:m,‘pmpmﬁmd__.__‘_ S

etn. comsider. the. Q4SE__Jor. e i
T T £

’6’?: i;)r %y yi. o 2; 7<t (6Q?<t 4 E‘;}
ki ) T
2 %, X%,

B SO SRS P, S

Ixe

t

e ’60+~ Ty L.
A
-

i
2
L x5

¥ o bt et i e b VR

. Given _the _vepultn im__ihe pm&c&mpﬂ Transformebions. and.. Hendamig amol _the..
_onen _obout . Cousod_ Uneor  Prownden  aimce. .. (e ) e ‘.hs,sf..5ftn.51£3;_._@i@,a::epmm%‘,,A.,H,.,,u_,

~and...exgodlic..., _.we howe . hot . (%dyeqy -y (% Ner e Xe€ Ve p 012 Sticly. ...
5'tn:bcmm{3 _omd. e:c%ocﬁ;gpro*mm e e

E,(.xt_e,)._ E{( I O €y et_]_.. E( D: o€, \) o Ele c:)
o

s €15 while Toise.

L

‘y

- Obwounty w,ﬁ.,,.bau.e.,..arr_‘.__mo!g%ea:}wtg issue. here oo Ahe. ewvor fexwn e o ool
_ ,,_o_sr;tho%omdl. . A0 _the .,V_&Ti%ﬁwﬂ{){wﬁt T

. Mareovern,

E(xt\ E{ ( T).‘oz €, J)] E{‘gwA.._%__._Qaj_.aj* €4y € f'd] JI o0 E(ﬁ = \3

‘ka \!

AN € 15 white. mMmoiSe C L€, j,ﬂ = { g g RIVER

M

ﬂx\} I o:l E( €, \) 6 Ia s, IA,.LOJ'.Lﬁ.iQQ..._ e
‘J :0 jo 4

— -3 J./.JE{N B A :



P\acaﬁﬁ E)w*‘iho?gh Lows 0§ me; Wurohers -
. Suppose. Mot (K q mwatmm@grgwexﬁom omd__that F(!xﬁl\ﬂw existsn

oo a ceod pumbec. Then ,  fm o T x, ——= [ (%.). P os.

Taon

Wﬁﬂwrmﬁﬂﬂﬁmﬁhqﬂaﬁww

W
"”’15- T xe€o — Elxe) = 0u6 P as.
=0
2
L Tx, = ExD = 6 Ta *0o Pas
0 J=0

md_ihwbgmmtheCcmbﬂuum,Mg@pmg Theorern -

o
— LXK, € 9
T S Lt 0, 6
,'61»:;“66 + ‘ :oo P T ""5‘3—;—""“ _Puas.
% L]
— XX 6 Jo
i D & _ e
Y i
- . eeeeoeeremeee

Eaks)

Therofore , the OLSE. for & s imconsistent._

To__ovexcome. ,tm.“.,ﬁenolo%em@g..,.m. problom. _we e the  s0- codled imotumentol  vostiabfen

_eatimator (W) . This —opproed_acoumen _the _exidtenc._of o_dodabige 2 whidh _we

colf imatrument._thot s corveloted  with.  the ﬁﬂdogeﬂow vaviobls COJ(R,:_)Q%O
‘...._...Q/.L.Li:.,_ﬁ&Q%&im:m&..W,,'CQ.Wﬂ"J.ﬁm.ﬁmv‘ tam e Cov( age‘) O

Guen _dhe structure of X, ., o volid _metrument in_oul_cane _uould be Ay

2] "‘ T

~Gefined by X, = j:E o_cj._.e_t:. o SINCL
i CQQ (?Stw?( ey \_._._E;(_?_Stmx i\ ¥ 6 I QJ QJ i < 400,

N -

~-Qluen_thot e _hove olready proued that for_o_limeac prowmn (%), .,

_____...C,Qu._(,zsﬁ_w_. ..E:.ﬁlwm.,ELe:)‘,,.%;g]wajm —omdh = %.Lq Oty J <o
s Coulx, €)= -F(qu\_?ﬁ[(; aJ'et_L_J\) €l J%oz E(e \}'Ft\ -0

N - 2Nt (€) ey 5 G WA




_ Hence, %, 15 o iafid _imstrument. which .enablen ihe  ddinition ol a. . .
_moment. comalibion_ which ,.,010718 _with. _om_ ickentiflicotion  condition_omd. _the

__anoiﬂac\j:“ primaple...,. A.%a“u@a,. AR 2NOugh. structuie . so oo Critevor. Junchon._can
be comstructed,  upon . the opfimizoadion. .of. which. we com dw:gmihe B 1 —

MMMOT?(MMMOMM =_Lmeor moodlef with ».,_m@_tmmm}:taﬁ____.m_rimoﬂm),_,__ R
Aemember dnot - dhe W enBimodor s denoted ,ﬁ,bg :

by s (20N = (20T 2 (Regr )= e (AN
T -1 T
SN e ;’z_m;f,xt)L,w.._.f_.ﬂ_._zd._.___;zt_e‘,w_,(.M o

o Whexe D i oMt coNe 3D Kyg o themﬂo.re %4 ven_that _we afpo krous Ko ., ..

ki -1 T
. |
R (—:F:IX“M\) "%T""“t,xf* P _

- Given. Are__renultn_im. the..poiagroph.. Tromoformations omd_ Heddonty . sine. ...
(etlteﬁ,m.i,ﬁ,_._5mtignmcg_m__maama,,,,,4..&,“{4;@”“.,hqde Ihot (3(_.,& " XQ..,% e q0mol__ (x@r‘eg,ﬂ._‘yﬁ__.__‘__

mﬁt&ﬁm’%m&e}%omc _procecvaeny.. Ao E(x&xH\< EX- mmdﬁ(x“ €yl 2400,
~ Hence by Birthoffa LN

23
R ﬁ.ﬁ,?&{_lk Xt . u"-_a_.,_.E._,(%_ 4 Xoﬁ_? _(.,n...6_.,, . I 46{. m, @ Qé

2 J o AJ,,A J{d et B G 0 U O P OOV B S Ip SR P P S

4
RYR

z e e e e

-

-

4

Eel

_Sincee. J:lm qu*r’oammoﬁmﬁg O _for some jE N,

Lfde Ao Ahe  CMT 1

- Thorefore, the W _epbimotor is. Stromply  comsistemt.



W _enbrmador
By - 63\, = (--L—- L x
' \ et

\‘-1. T
e ! L Aoy St
/AT
:.,...Wju},eﬂ.M.h.augwmqiﬁzgﬁ,ﬂlms;geu&m.“..mztneﬂ.J.l‘:cnut.ﬂ,__oﬁ.m—;{.z_g.zs_t_1 Koy Aexolove _ tne Gimit.:
. Oistnbution_is_gotng ko _be detumined. by L J x,_e,
| N VT e
k.,.,‘,.,A,w;_e,,\_MQJazww..,e,mmi;n%J;mwgnguttm__,gﬁ_(zgt_.i_eﬂfl.tN.em;,,m.wpmmcmo_quq ..... .ﬂm”ougg..“.qﬂaregd{f,ﬂmm.._m__.

,.._,._..=_w(.gmdugn_&bm_;___tﬁwami_:r;mmcﬂw“,.W. ret%Qz::i;;c._,___tbmuammgmmq...._-m.-.w_,imum_a_mt&wwbﬁn@z@t is o

T

.._ﬁ.w,.‘,ﬂv.,ﬁorséﬁiﬁw:Jrﬂ(.ll}t;ﬁi]%Qﬁﬁm_..@i#mf_ﬁﬁ_m_ﬁiﬁ%ﬂm_.“(,_.f?,._.m.ﬁgwmpf‘ Mot _m_owler. 40 une the
OPRropriate  Comtval Umit. Theoren

__Pemember thod_:

o Tneprocemn. (6 ceg.i5. ~olled. . squaxe. amactingolt diffoenc sequence wrk.

im_fjs&mb@ﬂ(ﬁ\te? ?/)

.‘,.,hJH.Lz&,,).ke.z,W,..igmgdop;tﬂ“d“.N..n.:kg‘."v,,.ﬂ.n(f,;(t)‘tew
9 F(xD2te ¥ teD

B Bl f )0 ¥ €D

) ._.__._.__'i)_mck_.‘__5taﬁgnm,.t_§..,,.,,...e):ca.odjg_tﬂ..,_...@:n,o!h,..‘._.th,eanhhﬁm.ucﬂ.‘;.pmp;wtg._lmpﬁymmgwﬁoﬂomﬂ3 AT

,,‘V,.“,,,Mmiupggﬁ‘em&b;0-.!;.:.,“;(2&,&).{_&@““,&5‘W:_:;tﬂ@tﬂﬁ_.,._..ﬁwtghafnmtfwmdﬁ_..ﬂ%omﬁwm,.gndﬁmm;vﬁor S0mNe
(£ ey L (£ ey 15 smd.

AP oF S <l i |
Then., Lo Xkl 2~ N (O E(xﬂ) o =,
JTE

&

In__oux_cone_consider._the Hiftration ;[% '-'—6(6{ i ,L»O\). omdl gjmihqwgﬁéym&_thatmﬁégﬁwﬁm

| m.d wrt.  Erodio

.W._.._‘_:mMM_..(.“zstﬂme.th,eﬁ@wwjm‘_.z..m@mapﬂ d_ 4o, bg constru (hion sme wrt some fietrabon
Bk e ek Ele L M’\ s %, 0-0 ¥ teD

I AY 4 san.ol.
(2 o€, AN
\ J=0 J "é } J

_C[»_Cx ,et)q_,_:zw.wduzs.f_jw.;,;@é\, = £

P

= ‘ < 2 ‘ a" b 3
E{( %;QJ ﬁérs.-\! . %OQ;‘QJ L gt.i.\!\/ S ‘J]

4




1 a, E(q ﬂ 4 i—qu(ea €, €. \) e

e 3alE(Ge ) | Ty eenyen )|

e L

Howenex. . _mo oﬂreadgA stoted. amumpﬂo—na ape,ci(@g _Ahot__the _ohove . sums.. mnyezge.._-

_ ,W“lfh@cw\j pewe neeol . 0 onvume _thot. lceJ ele € €y ;-D 2 tw _and et e
\f o

( oo Elele,.,. s \f R BO0
s

_Henwa_ine process _(x. J,GQ cep—issmd. omd we @m. use #he velevomt. CIT .

.
4 T x 64&”___9.._, I ( o, &l <2 e “3) an. Towo. .
J—F e

oo ee o the CMT

-~} ki

- ﬁ( 6:%: ,6() ;)-O(,—%,,—_.,_g._?sfxrxt.h :/_J_:_T—-:—Mg::,"\{—j [E(X- Xo J\r ( LE (,K—l )(a\] )




