Econ 311: Definitions of Exogeneity and

Causality

(1) Weak Exogeneity

(2) Granger Noncausality

(3) Strong Exogeneity

(4) Super Exogeneity

(5) Strict Exogeneity

(6) External Variable

(7) Policy Invariant Structural Parameter

(8) Autonomous Relationship

Take the Parametric Case
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Weak Exogeneity

Notice we can always achieve (1).
Suppose we seek to learn about v’ and suppose
that

(a) ¥ = g(y,) g 1s not necessarily
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(b) 4 and o5 are variation free:
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Definition: Then X, 1s weakly exogenous

(for v) if we have (a) and (b) holding.



