TABLE 4 o

Critical Values of the f-istribution

Level of Significance,

* Degrees : . VR
" of One Sided: 10% 5% 2.5% 1% . 5%
Freedom' Two Sided: 20% 0% . 8%, - 2% %%
’ t 3.078 6,314 12706 31LR21  6d6ST
2 T 1.886 2,920 0 4303 6.965 9.925
3 . T 1638 2,353 3,182 4541 SRS
4 1,533 2.132 2776 3747 4,60
] 1.476 2.015 12.571 3,268 4,002
6 © 1,440 1943 - - 2447~ 0 343 - 3707
7 = 1415 1.895 ' - 2,363 RULH Jaw
8 ‘ .1.397 1.860 2.306 - 2896 3358
9 . ' 1383 ULE3YC 2262 2R 3250
10 - LAN 1.812 2.228 2,764 3169
1 1.363 1,796 2201 © 7 2.7 3106
12 I.356 1.782 2179 26581 A.055
13 1,350 13T 2.160 2,650 Lo
14 1.345 1761 2145 2.624 L 2.977
15 1.341 1733 2131 2.602 2947
16 1.327 1,746 2,120 2.58) 2.921
17 1.333 1740 2,410 2.567 2808
18 _ 1.330 1.734 2101 2,552 2RTK
19 1.328 1.729 2.093 a5 2o
, 20 1,325 1.725 © 2,086 2.52% 2.845
21 . AR Pk S P 1 B AL 2518 T Lyl
22 £a2t - L7 2,074 7T 2508 T 281
23 . 1.319 1,714 CLO6Y - 2,500 . 2807
24 . L3t .71 1,040 2492 2797
25 1316 1,708 SO0 - 2485 0 277
26 1.315 1.706 2.050 2.479 2779
21 1.314 1,701 2,052 2,473 1,771
28 , 1.313 .70 2,048 2,467 2,763
29 1.0 1.6%W 2,045 2402 L%
k0] 1350 - LaYy? 2.642 '2.457 2.750
{Normal)

o 1.282 1.6435 1,900 2326 - A5 .
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(2-Percent, Two-Sided Level of Significance)

TABLE &

Critical Values of the Durbin-Watson Test Statistics 6’,_ and dy:
1-Percent; One-Sided Level of Significance

k=S

k' -} k= 2. k=3 k' =4
fn
dg_ ’ du d;, ) du dg_ du dr_' du dy tfu
15 0.81 1.07 070 125 0.59 1.46 049 1,70 039 196
16  0.84 1.09 074 1.25 0.63 .44 0.53 1.66 044 190
17 0.87 110 077 .25 0.67 - 1.43 0.57 1.63 0.43 L85
18 050 112 0.80 1.26 071 142 0.61 ,1.60 052 . .80
19 093 113 083 126 074 (.41 065 1583 56 1.7
200 095 115 086 1.27 077 141 068 157 oo [74
21 0.97 116 089 1.27 0.80 .41 032 155 0.3 LTI
22 .00 117 091 1,28 0837 140 075 134 0066 069
223001020 119..0.94.0 129 086, . 1.40 077 L5307 L 6T
24 1.04 1.20 096 1.30 0.88 {41 080 1.53 071 1406
25 1.05 121 098 130 0.90 1.4} 083 1.5 075 LA
26 L0722 100 B3L0.93 14f 10857 152 098 had
27 1.09 1.23 102 1,32 0.95 141 ,0.88 LSl 081 O3
28 110 1.24 104 132 097 141 050 LS 083 62
29 1,12 1.25. 1.05 133 099 1.42. 092 L:S51 0.85 L4l
30 1,13 126 1.07 134 1,01, 1.42 0.94. 1.5 0.3 .61
3 1,15 1.27 108 134 1,02 142 096 1.5t 090 160 .
32 116 128 LI0 135 104 143 098 ST 0ol Lo -
.33 117 K29 111 L36 §.05 143 100 LSE L9l 1LSY
34 118 130 13 1.36- 1.07 143 1.0l LSL 095 1S9
35 1,19 131 "LI4 137 LOB 144 103 LST 047 LY
36 1210 132 LIS 138 110 144 104 LST 090 LY
37 .22 132 16 1387 L1l 145 106 LLSU 100 1LY
33 1,23 133 118 139 Ri2 145 10707152 .02 LS8
39 124 134  L19  1.39 114 1,45  1.09 1,52 103 158
40 125 134 120 140 115 146 110 152 TROS 1SR
45 129 138 124 142 120 148 k16 1S3 LAt 158
50 132 140 128 145 1.24: 149 1.20 154 116 1.59
55 . 136 1.4)° 1,327 147 1,28 .LSL L2§5- LSS 121 L39.
: 60 138 145, LAS— 48~ (1332777152 128 156 L.2S. L0
Sl €S l4l 147 138--1:50- 1:35TUIS3TALAL 1LST 128 16l
70, 1.43 149 140 1520 137 155 134 158 1.1 LG
75 145 .50 142 153 1.39-' 156 137 159 LA L2
80 - 147 1.52 144 T 1.54 142 157 1390 160 136 1.62
85 148 1.5 1.46 155 1.43 1,58 141 160 1.39  1.63
90 1,50 1.54 1.47 156 1.45 1.59 1.43 1.61- 1.41  L.6d
95 I.51 - 1.55 1.49 L1.57 1.47 1.60 1.45 1.62 1.42 164
100 - 1.52 156, 150 1,58 1.48- 1.60 [.46- 1.63 1.44 1.65

Source znd Noles: See provious table.
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. TABLE 6

Critical Values of the Durbin-Watson Test Statistics of d,; and du:'

’ . _ - 2.5-Percent, One-sided Level of Significance
(5-Percent, Two-Sided Level of Signific;n_c::]

ol ror e o i
n

df_ du d;, , dU " dg, ) du "d;, ﬂ'u ll;,- l‘ju
15 095 1.23 0.83. 1.40, 0.71 161 059 1.84 048 2.09

16 098 1.24 086 140 075 1539 064 1.80 0.53 2.03
17, 101 125 090 1.40 079 '1.58 0.68 1.77 057 1.98
—— .. 18 ¢ 1.03-~1:26770.93 1,40, 0.82. 1.56° 0.72 ' 1.74. 0.62. 1.93
TTTTT e e oL 0 -w=190 L06-R28770.96 T 141 0.86 - 155 076 172 D66 19D
' 20 108 128 0.99 141 0.8 LS5 079 L7 070 1.87
217 1100 L300 L0l 141 ©0.92° 154 0.83. L6V 073 184
22 102 131 K04, 1.42 095 1.54 0.86 .68 077 182
23 LI4 132 106 1,42, 0.97 - 1.54 089 1.67 DE0 180

D3 106 133 RO 143100 184091 hes Ay 1T
25 LI8 134 L1043 102 LS4 094 165 e 177
260 19 135 L2 L4404 154 096 L6508 176
227 1210 136 LI3 144 106 154 099 bed 0t LTS
28 122 137 15 145 108 154 100 led 03 L34
29 124 138 1.7 145 110 LS4 1,03 L6 0u6 173
30 ° 125 138 LIS 146 1.2 154 105 163 098 1.7)
31 1.26. 1.39 1200 147 L3 N55 107 Lol huo - 172
32 1,27 (K40 121 147 LIS BS5. 1.08 L6Y 142 L7
33 128 141 122 148 L16 155 LD L.6) e L7
34 1,29 1,41 124 1.48.. 117 155 L2 1.6} . 106 170
35 130 142 125 148 109 155 .13 16} o7 170
36 131 143 126 149 120 156 LIS a3 a0
377 K32 143 1270 149 121 156 L6, L6l Lo 1
38 - 133 144, 128 150 123 156 017 L6 142 1L7u
S39 L34 1440 129 150 124 1,56 19 Led  LIY Lo
40 135 145 130 LSH 125 157 1200 Lo} LIS Lew
45 1.39 .48 134 153 B30 1.58 125 Lo} 12 L6y
50 "1.42 150 138 [.54 L34 159 L300 Lod 1260 L6y
$5 145 1S2 b4l LS6 137 160 L33 Led L300 Ty
T60 147 154 144 157 140 16l 13T eSS 133 L9
65 1.49 155 146 1.59 143 1.62 140 (66 136 Lo9
70 1.51. 15T 148 160 145 163 142 - Len 139 170
75 153 LS8 LS00 161 147 Led 145 L7 L4210
80,  1.54 1,59 1.52 1.62 149 1.65 1.47 167 1«4 L7
85  1.567 1.60 153 163 LS K657 149 L6R Lde 1T
90 157 L6l 1S5 164 153 L66 - 150 Lew 1W8 LT
! t
! I

{
95 1.58 162, 1.56 165 LS4 .67 -1.52 L&Y -
1.65

100 1.59  1.63 1.57 1.55. 1.67° 1.53. L70

S50
.5l

Source and Notes: See previous tabic.
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TABLE 6 °

Critical.Values of the Durbin:Watson Test Statistics ¢/, and dy:
‘ 5-Percent One-Sided Level of Significance
(10-Percent, Two-Sided Level of Significance)

M=l . k=2 L k= 4 k=5

. dy dy dy d, dy oy o d, dy

15 108 136 095 1.54 082 L75 0.69 1.97 D.56 221
16 110 137 098 1S4 086 173 074 1.91 002 1S
7 13 138 L0z Ls4 050 L7 078 1.90 0.7 210
i8 116 139 L05 1.53 093 1.69 0.82 537 0.7i 2.06
19 .12 1.40 108 153 097 1.68 0.86 1.85 0.75 2072
20 120, 141 1,10 1.54..1.00 1.68 ..050. 1.8 .0.79. 199 ... ...
21 122 142 143 )34 L0 167 093 131 0.8 1.9%
2 L.24 143 LI5S 1,54 105 L.66 0.9 130 G&R6 .94
. L2300 h26 144 0 10T 1540 L0 166 10997 .1.7% . Do 91 .
24 L27 145 119 LS5 L1066 101 IR o pop
25 128 145 L2l 155 142 166 104 177 005 Ry
267 B30 146 122 1SS 114 LG5S 106 L76 -uyn o LES

27 132 147 124 1,86 106 L&S LOR D76 1.0 | Ré
28 133 1«8 1260 156 1A% CLad 110 175 1L LRS-
T 29 13 148 L27  LS6 1200 165 L2 1LTd LLDS LR
30 L35 149 128, 157 121 168 Lid4 174 107 183
1 1.}Y6 150 1300 157 L2y 16S Ban 1.3 L0 183
32 1.37 0500 130 157 124 eSS 18 173 L0 182
33 L3851 132 158 26 165 LS 1LTY 1IN LK)
34 139 1L5Y L33 1LSE 12T LS L2 LI 1A 1KY
13 L4 1,52 134 158 L2865 122 173 s LLRD
36 .41 152 L3S LS9 29 .65 124 LT3 LR 1RO
37 142 15 136 159 131 1,66 125 L7220 1w LLE0
k] 143 LS4 137 1,59 132 a6 126 17?2 179
39 1.4} LS54 B38  1.60 133 het 127 172 12 11
40 .44 1.54 i.39 .60 1.3 1L.a6 L29 | [ LM
45 4R 157 LA4A3 L62  L3B . L67 OLXL 1L7Y 13 LW
50 15D 159 146 1.6) 1.42 .67 L3B 1,73 L 177
55 L33 160 149 1,64 145 LGB L4l L7213 L7
&0 1.55 162 LSI L65 1,48 L6% 144 1,7d 141 L77

, &5 157 163 154 L66 1.50 170 L4773 LA 177
70 1.58 .64 155 167 152 170 4% LTH L4 1LY
75 160 1.65 157 1,68 1.54 171 LSI LM 14w 177
80 161 166 159 LG9 L6 1720 1S3 T4 1.sE 1,77
35 L6217 Lah 170 LS7T 17D LSS LTS 15D LT
] L6 6B L6 170 159 LT3 J1.57 LTS s 17
95 L6469 162 L7 LG6D LTI KSR LTS 1Sn L8
100 1,65 1.69 .34 159 176 1.5 LR

L63 172 L6t

NOTE: » = number of ohservations; k“= number of explanatory variables, cachuding the convant e,
It is assumed that the equation contains a ennstant term, ’ : i
Source: J. Durbifn and G. §. Watson, *'Teding for Serial '‘Cormelation in Leawv Squares Keprossion, ™'
Hioeneirika, vol. 38, 1931, pp. 159-77. Reprinted with the penmission of the finracernda nisees,






