Contents

I, The Simultanecus Fguation Mocdel.

I.1 The statistical model ; Kotations
T,2 The identificaticn problem

I.3 Some previous contritutions

T.h4 Review of the contents

1.9 Technical atstract

II. Full Informstion Analysis of the Two-egquation Model.

IIIL.

TZ.1 Notations

1.2 Tae Dré&ze and Morales' spproach.

I1.3 An alternative approach : structurel analysis
I7.% Reduced form analysis and prediction.

TI.5 Scre additional remerks

Limited Information Arsalysis of the Simultaneous Fquation Model
III.1 Some posterior joint conditional densities on T : non-—
informative prior density
TIZ,2 Posterior morenss of the reduced form parameters : limited
information prior density
III.2.1 Natural corjugate prior density (m1=1)
IT1.2.2 Exact prior restrictions (m1=1).
171.2.3 Some extensions for m, > 1

1

I1IT.3 & "lirited information" prediction

L9

k9

-3
(2%

co
ey



Ay |

Appendix I : The ratrix-t Zensity 8s
: {3 ppen - wiasememt - s e
rpendix Il : The rev-2iagcnal ccntiticnal matrisvariate Terley 89
Appendix III : The technicalities cf Thapter I 93
T W (18 ~at ey - ':E'i P R e "!l'.:.‘f'.'i 118
Appendix IV : Bypergecnmetric meries ; Thelr compuar
3 " L% e e Crgmear T 1141
Appendix V : The pregrams c¢f (hapter 71
Appendix VI : An integral ifenticy (Tickey) 147
IV. Expirical Illustraticn @ The Felgian Frrf Varyes 152
IV.Y Morales' =mcdal. 152
IV.2 The information centent of the itensifying reavri-ol un 154

i : : Sl 166
IV.3 Inforcative approach @ fll infrreatisn analy=ic 6

-

IV.L Informative approash @ Yim

tel inforeatisrn mnalynic 187

ave

V. Cenclusions 196

1
Appendix VII : The data 20
Appendix VIIT : The resules 203

References 223



