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M1519 UAAIA1 Mackinnon Critical Value of Unit Root test 1 1(0)

Lag(4)

Critical Value

Without intercept

With intercept

With intercept

& but &
Without trend Without trend With trend
1% Critical Value -2.5693 -3.4443 -3.9787
5% Critical Value -1.9400 -2.8670 -3.4198
10% Critical Value -1.6159 -2.5697 -3.1322

Lag(3)

Critical Value

Without intercept

With intercept

With intercept

& but &
Without trend Without trend With trend
1% Critical Value -2.5693 -3.4443 -3.9787
5% Critical Value -1.9400 -2.8670 -3.4198
10% Critical Value -1.6159 -2.5697 -3.1322

Lag(2)

Critical Value

Without intercept

With intercept

With intercept

& but &
Without trend Without trend With trend
1% Critical Value -2.5693 -3.4443 -3.9787
5% Critical Value -1.9400 -2.8669 -3.4198
10% Critical Value -1.6159 -2.5696 -3.1322




Lag(1)

68

Critical Value

Without intercept

With intercept

With intercept

& but &
Without trend Without trend With trend
1% Critical Value -2.5693 -3.4442 -3.9786
5% Critical Value -1.9400 -2.8669 -3.4198
10% Critical Value -1.6159 -2.5696 -3.1322

Lag(0)

Critical Value

Without intercept

With intercept

With intercept

& but &
Without trend Without trend With trend
1% Critical Value -2.5693 -3.4442 -3.9786
5% Critical Value -1.9400 -2.8669 -3.4197
10% Critical Value -1.6159 -2.5696 -3.1322
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M319aA9A1 Mackinnon Critical Value of Unit Root test 1 I(1)

Lag(4)

Critical Value

Without intercept

With intercept

With intercept

& but &
Without trend Without trend With trend
1% Critical Value -2.5693 -3.4443 -3.9787
5% Critical Value -1.9400 -2.8670 -3.4198
10% Critical Value -1.6159 -2.5697 -3.1322

Lag(3)

Critical Value

Without intercept

With intercept

With intercept

& but &
Without trend Without trend With trend
1% Critical Value -2.5693 -3.4443 -3.9787
5% Critical Value -1.9400 -2.8670 -3.4198
10% Critical Value -1.6159 -2.5697 -3.1322

Lag(2)

Critical Value

Without intercept

With intercept

With intercept

& but &
Without trend Without trend With trend
1% Critical Value -2.5693 -3.4443 -3.9787
5% Critical Value -1.9400 -2.8669 -3.4198
10% Critical Value -1.6159 -2.5696 -3.1322




Lag(1)

Critical Value

Without intercept

With intercept

With intercept

& but &
Without trend Without trend With trend
1% Critical Value -2.5693 -3.4443 -3.9787
5% Critical Value -1.9400 -2.8669 -3.4198
10% Critical Value -1.6159 -2.5696 -3.1322

Lag(0)

Critical Value

Without intercept

With intercept

With intercept

& but &
Without trend Without trend With trend
1% Critical Value -2.5693 -3.4442 -3.9787
5% Critical Value -1.9400 -2.8669 -3.4198
10% Critical Value -1.6159 -2.5696 -3.1322
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