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Appendix A

K"

dL

0.610
0.700
0.763
0.824
0.879
0.927
0.971
1.010
1.045
1.077
1.106
1.133
1158
1.180
1.201
1221
1.239
1.257
1.273
1.288
1.302
1.316
1.328
1.341
1.352
1.363
1373
1.383
1.393
1.402
1411
1419
1.427
1.435
1.442
1.475
1.503
1.528
1.549
1.567
1583
1.598
1611
1.624
1.635
1.645
1.654
1.720
1.758

=1

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)

1.546
1.550
1553
1.556
1.560
1.563
1.567
1.570
1574
1577
1.580
1.584
1.587
1.590
1.594
1.597
1.600
1.615
1.628
1.641
1.652
1.662
1672
1.680
1.688
1.696
1.703
1.709
1715
1.760
1.789

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

k=3

k'=4

1.464
1.487
1.507
1.525
1.542
1.557
1571
1.665
1.718

*Kk' is the number of regressors excluding the intercept

k=5

k'=6

k=7
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