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Abstract

In this work, we propose a novel hybrid spatio-temporal
autoregressive model that integrates the generalized
spatio-temporal autoregressive model, which captures
global spatial interactions through a spatial weight, and
the unilateral spatio-temporal model, which represents
directional local propagation. These two models differ in
both structure and stationarity conditions. Therefore, a
stationarity condition for the hybrid model is derived to
ensure the existence of a causal stationary solution. The
proposed hybrid model is further examined through
simulation and a real data application.
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