Titulo: “A pitfall in joint stationarity, weak exogeneity and autoregressive distributed lag
models”

Autores: Santos, Carlos

Revista: Economics Bulletin

Ano: 2007

Doi: RePEc:ebl:ecbull:eb-07c50002

Abstract: “We prove weak exogeneity is an not an impossibility with an ADL structure in
the marginal and in the conditional. We show that joint stationarity requirements is
driving such common belief”



