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<, 1976, p. 371.

TABLE B.6
Critical Values for the Phillips-Perron Z, Test and for the Dickey-Fuller Test
Based on Estimated OLS ¢ Statistic

Sample Probability that (p — 1)/, is less than entry
size
T 0.01 0.025 0.05 0.10 0.90 0.95 0.975 0.99
Case 1 |

25 -2.66 —-226 -195 -1.60 0.92 1.33 1.70 2.16
50 -2.62 —-225 -195 -1.61 0.91 1.31 1.66 2.08
100 -2.60 —-224 -195 -1.61 0.90 1.29 1.64 2.03
250 —-258 —-223 -195 -1.62 0.89 1.29 1.63 2.01
500 -2.58 -223 -195 -1.62 0.89 1.28 1.62 2.00

00 —-2.58 —-223 —-195 -1.62 0.89 1.28 1.62 2.00
Case 2
25 -3.75 —-3.33 -—-3.00 -2.63 —-0.37 0.00 0.34 0.72

50 -358 —322 -293 -2.60 -040 -0.03 0.29 0.66
100 -3.51 -3.17 -2.89 -2.58 —0.42 -0.05 0.26 0.63
250 -346 -3.14 -2.88 -2.57 -0.42 -0.06 0.24 0.62
500 -344 -313 -287 -257 -043 -0.07 0.24 0.61
% -343 -3.12 -2.8 -2.57 -0.44 -0.07 0.23 0.60

Case 4

25 -438 -395 -3.60 -324 -114 -0.80 -0.50 -0.15
50 -415 -3.80 -350 -3.18 -1.19 -0.87 -0.58 -0.24
100 -4.04 -373 -—-345 -3.15 -1.22 -090 -0.62 -0.28
250 -3.99 -3.69 -343 -3.13 -123 -092 -0.64 -0.31
500 -398 -3.68 -—-342 -313 -124 -093 -0.65 -0.32
e -396 -3.66 —341 =312 -1.25 -094 -0.66 -0.33

The probability shown at the head of the column is the area in the left-hand tail.

Source: Wayne A. Fuller, Introduction to Statistical Time Series, Wiley, New York, 1976, p. 373.
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