ANEXO A

Tabla Al

Table CI. Asymptotic critical value bounds for the F-statistic. Testing for the existence of a levels
relationship?

Table CI(iii) Case III: Umestricted intercept gpg no trend

0.100 0.050 0.025 0.010 Mean Variance
k 1(0) I(1) 1(0) 1(1) 1(0) I(1) 1(0) I(1) 1(0) I(1) 1(0) I(1)
0 6.58 6.58 8.21 8.21 9.80 9.80 11.79 11.79 3.05 3.05 7.07 7.07
1 4.04 4.78 4.94 5.73 8577 6.68 6.84 7.84 2.03 2.52 2.28 2.89
2 317 4.14 3.79 4.85 441 552 5.15 6.36 1.69 2.35 1.23 1.77
3 272 3.7 323 4.35 3.69 4.89 4.29 5.61 1.51 2.26 0.82 1:27
4 2.45 3:52 2.86 4,01 3.25 4.49 3.74 5.06 1.41 2.21 0.60 0.98
5 2.26 3.35 2.62 3.79 2.96 4.18 341 4.68 1.34 2.17 0.48 0.79
6 2.12 3.23 245 3.61 2.75 3.99 3.15 443 1.29 2.14 0.39 0.66
7 2.03 3.13 232 3.50 2.60 3.84 2.96 4.26 1.26 2.13 0.33 0.58
8 1.95 3.06 222 3.39 2.48 3.70 2.79 4.10 1.23 2.12 0.29 0.51
9 1.88 2.99 2.14 3.30 2.37 3.60 2.65 3.97 1.21 2.10 0.25 0.45
10 1.83 2.94 2.06 3.24 2.28 3.50 2.54 3.86 1.19 2.09 0.23 041
Tabla A2

Table CII. Asymptotic critical value bounds of the #-statistic. Testing for the existence of a levels relationship®

Table CII(iii) Case I1I: Unrestricted intercept and no trend

0.100 0.050 0.025 0.010 Mean Variance
k 1(0) 1(1) 1(0) I(1) 1(0) I(1) 1(0) I(1) 1(0) I(1) 1(0) I(1)
0 -257 -257 -28 —-286 -—3.13 -313 -343 -343 -153 -1.53 0.72 0.71
1 =257 -291 -286 -322 -313 -350 -343 -3.82 -153 -1.80 0.72 0.81
2 =257 -321 -28 —-353 -313 -380 -343 —-410 -153 -2.04 0.72 0.86
3 257 -346 -286 378 -3.13 -—-405 -343 —-437 -—-153 =226 0.72 0.89
4 =257 -366 -28 -399 313 -—-426 343 —-460 -—153 247 0.72 091
S -257 -386 -286 —4.19 =313 —446 343 -—-479 -—-153 -2.65 0.72 0.92
@ —257 —-404 -286 —438 —-3.13 —-466 -343 -—-499 -—153 283 0.72 0.93
-2.57 —-423 -286 —-457 -3.13 -—-485 -343 -519 -1.53 -=3.00 0.72 0.94
8 =257 -440 -286 -—-472 -313 -502 -343 -537 -—1.53 -3.16 0.72 0.96
9 -257 -456 286 —-488 -—-3.13 518 -—-342 -554 -—-153 =331 0.72 0.96
10 -257 —-469 -28 503 -313 -534 -343 -568 —1.53 —-3.46 0.72 0.96
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