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We discuss identification for several unobserved component models 

in which the innovations to trend and cycle are correlated. Identifica-

tion is shown for lag lengths larger than one in case of a diagonal 

vector autoregressive cycle. In many situations of practical concern 

 this result carries over to cycles that allow for 

dynamic spillovers. We further address unob-

served component models with common fea-

tures and the correlated double-drift model. 


