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Appendix A

® 29 o B

100
150
200

k=1

dL

0.390
0.435
0.497
0.554
0.604
0.653
0.697
0.738
0.776
0.811
0.844
0.873
0.902
0.928
0.952
0.975
0.997
1.017
1.037
1.055
1.072
1.088
1.104
1.119
1.134
1.147
1.160
1.171
1.184
1.195
1.205
1.217
1.227
1.237
1.246
1.288
1.324
1.356
1.382
1.407
1.429
1.448
1.465
1.481
1.496
1.510
1.522
1.611
1.664

du

1.142
1.036
1.003
0.998
1.001
1.010
1.023
1.038
1.054
1.070
1.086
1.102
1.118
1.133
1.147
1.161
1.174
1.186
1.199
1.210
1.222
1.232
1.244
1.254
1.264
1.274
1.283
1.291
1.298
1.307
1.315
1.322
1.330
1.337
1.344
1.376
1.403
1.428
1.449
1.467
1.485
1.501
1514
1.529
1.541
1.552
1.562
1.637
1.684

Table A-1
Models with an intercept (from Savin and White)

176
187
197
1.245
1.285
1.320
1.351
1.377
1.400
1.422
1.440
1.458
1.474
1.489
1.502
1.598
1.653

=2
au
1.676
1489
1.389
1333
1297
1274
1261
1254
1252
1253
1255
1259
1264
1270
1276
1.284
1290
1298
1305
1311
1318
1325
1332
1339
1345
1351
1358
1364
1370
1376
1383
1388
1392
1398
1424
1.445
1466
1.484
1,500
1514
1529
1.541
1553
1563
1573
1582
1.651
1.693

Durbin-Watson Statistic: 1 Per Cent Significance Points of dL and dU

1.535
1.527
1.521
1.517
1.514
1.512
1.511
1.510
1.509
1.509
1.510
1.511
1.512
1.513
1.514
1.515
1.517
1.518
1.528
1.537
1.548
1.559
1.568
1.577
1.586
1.595
1.603
1.611
1.618
1.625
1.679
1.715

*k’is the number of regressors excluding the intercept
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17
18
19
20
21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
45
50
55
60
65
70
75
80
85
90
95
100
150
200

dL
0.060
0.084
0.113
0.145
0.178
0.212
0.246
0.281
0.315
0.348
0.381
0.413
0.444
0.474
0.503
0.531
0.558
0.585
0.610
0.634
0.658
0.680
0.702
0.723
0.744
0.835
0.913
0.979
1.037
1.087
1.131
1.170
1.205
1.236
1.264
1.290
1.314
1.473
1.561

1.791

1.550

1.801

1.539

1.813

1.528

1.824

1.518

*k’1is the number of regressors excluding the intercept

Durbin-Watson Significance Tables
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Appendix A

k=1

dL

0.610
0.700
0.763
9 0.824
10 0.879
11 0.927
120971
13 1.010
14 1.045
15 1.077
16 1.106
17 1.133
18 1.158
19 1.180
20 1.201
21 1.221
22 1.239
23 1.257
24 1.273
25 1.288
26 1.302
27 1316
28 1.328
29 1.341
30 1.352
31 1363
32 1373
33 1383
34 1393
35 1.402
36 1.411
37 1419
38 1.427
39 1435
40 1.442
45 1.475
50 1.503
55 1.528
60 1.549
65 1.567
70 1.583
75 1.598
80 1.611
85 1.624
90 1.635
95 1.645
100 1.654
150 1.720
200 1.758

® 2 o B

du

1.400
1.356
1.332
1.320
1.320
1.324
1.331
1.340
1.350
1.361
1.371
1.381
1.391
1.401
1.411
1.420
1.429
1.437
1.446
1.454
1.461
1.469
1.476
1.483
1.489
1.496
1.502
1.508
1514
1.519
1.525
1.530
1.535
1.540
1.544
1.566
1.585
1.601
1.616
1.629
1.641
1.652
1.662
1.671
1.679
1.687
1.694
1.747
1.779

Table A-2

Models with an intercept (from Savin and White)

=2
au
1.896
1.777
1699
1.641
1604
1579
1562
1551
1543
1539
1536
1535
1536
1537
1538
1.541
1543
1546
1550
1553
1556
1560
1563
1567
1570
1574
1577
1580
1584
1587
1,590
1594
1597
1.600
1615
1.628
1.641
1652
1.662
1.672
1680
1.688
1.696
1703
1.709
1715
1760
1789

Durbin-Watson Statistic: 5 Per Cent Significance Points of dL and dU

*k’is the number of regressors excluding the intercept
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17
18
19
20
21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
45
50
55
60
65
70
75
80
85
90
95
100
150
200

dL
0.098
0.138
0.177
0.220
0.263
0.307
0.349
0.391
0.431
0.470
0.508
0.544
0.578
0.612
0.643
0.674
0.703
0.731
0.758
0.783
0.808
0.831
0.854
0.875
0.896
0.988
1.064
1.129
1.184
1.231
1.272
1.308
1.340
1.369
1.395
1.418
1.439
1.579
1.654

1.885

1.643

1.896

0.078
0.111
0.145
0.182
0.220
0.259
0.297
0.335
0.373
0.409
0.445
0.479
0.512
0.545
0.576
0.606
0.634
0.662
0.689
0.714
0.739
0.763
0.785
0.887
0.973
1.045
1.106
1.160
1.206
1.247
1.283
1.315
1.344
1.370
1.393
1.550
1.632

1.908

1.621

1.919

1.610

*K’is the number of regressors excluding the intercept

Durbin-Watson Significance

Tables




