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DATA SETS USED IN APPLICATIONS

= — eI

The following lists-the data sets, used in the examples and apphcatlons in the text. With the
exception of the Bertschek and Lechner file, the data sets themselves can be downloaded either-

from the Web site for this text, pages. stern.nyu.edu/~wgreene/T ext/econometncana]ysm htm, LR

or from the URLs to the publicly access1b1c archives indicated below as “Location.”The points in

the text where the data are used for examples of suggested exercises are noted as “Uses.”

TABLE F1.1 Consumption and Income, 10 Yearly Observations, 20002009
Source: Economic Report of the President, 1987, Council of Economic Advisors
Location: Text wel:llsite

Use:  Example 1.2,

TABLE F2.1 Consumption and Income, 11 Yearly Observations, 19401950

Source: Economic Report of the President, U.S. Government Printing Office, Washington, D.C., 1983.*
Location: Text website

Uses: Examples 2. 1,3.2,16.3

TABLE F2.2 The U.S. Gasoline Market, 52 Yearly Observations 19532004
Source: The data were compiled by Professor Chris Bell, Department of Economics, University of North
Carolina, Asheville. Sources: www.bea.gov and wwwbls.gov. /7)™
Location: Text website "
Uses: Examples 2.3,4.2,4.4,4.8,4.9,69, 154,20.2,20.6,21.1,21.3,
Sections 20.9.2,
Application4.1, 5.3, 7.6, 7.7..-

TABLE F3.1 Investment, 15 Yearly Observations, 1968-1982
Source: Economic Report of the President, U.S. Government Printing Office, Washington, D.C., 1983.
Location: Text website
Uses:  Examples 3.1,3.3./
Section 3.2.2, ~
Exercise 3.12

TABLE F3.2 Koop and Tobias Labor Market Experience, 17,919 Observations
Source; Koop and Tobias (2004).
Location: Journal of Applied Econometrics data archives (12
hitp://www.econ.queensu.ca/jae/2004-v19, 7.’koop-t0b:as/ ——
Uses:  Example 15.16,
Applications 3.1, 5.1, 6.1, 6.2..

TABLE F4.1 Auction Data for Monet Paintings, 430 Observations
Source. Author
Location: Text website
Uses: Examples 4.5,4.10,5.8,6.2,11.2
Section 4.7.6
Exercise 4.17

TABLE F4.2 The Longley Data, 15 Yearly Cbservations, 1947-1962
Source: Longley (1967).
Location: Text website
Use:  Example 4.1 L.



TABLE F4.3 Movie Buzz Data, 62 Observations
Source: Author

Location: Text wcb;site

Uses: Examples 4.12, 6.3

TABLE F4.4 Cost Function, 158 1970 Cross-Section Firm Level Observations
- Note: The file contains 158 observations. Christensen and Greene used the first 123. The extras are the
“holding companies. Use only the first 123 observations to repllcate Christensen and Greene.
Source: Christensen and Greene (1976)
Location: Text webmte
Uses: Examples 7.11 , 7,12,
Applications 4.2, 5.2,7.5,10.1,194. -

TABLE F5.1 Labor Supply Data from Mroz (1987}, 753 Observations
Source: 1976 Panel Study of Income Dynamics, Mroz (1987)
Location: Text website

Uses: Examples 5.2, 5.5, 6.1, 17.1,17.8, 17.10, 19.11..

TABLE F5.2 Macroeconomics Data Set, Quarteriy, 19501 to 20001V RL Y
Source: Department of Commerce, BEA webs1te and www., economaglc com
Location: Text web:-}lte (Fp W)
Uses: Examplesa3 56,57,74,7.8,8.7,8.10,14.7, 16.3, 201 20.3,204,21.2,21.4,21.5,
23.1,23.2,23.3, 234 23.5.
Applications 5.4, 10.3, 20.1, 20.3, 21.1, 23.1,23.2,233.»
Section,21.5.1, 21.6.8.¢, 23.2.4,. ~

TABLE F5.3 Production for SIC 33: Primary Metals, 27 Statewide Observations
Note: Data are per establishment, labor is a measure of labor input, and capital is the gross value of plant
and equipment. A scale factor used to normalize the capltal figure in the original study has been
omitted. Further details on construction of the data are given in Aigner et al. (1977).
Source: Hildebrand and Liu (1957).
Location: Text websﬂe
Use_: Example 5.4,
Application 7. 1.

TABLE F6.1 Costs for L).S. Airlines, 90 Total Observations on 6 Firms for 1970I'_—|1 984
Note; These data are a subset of a larger data set provided to the author by Professor Moshe Kim.
Source.: Christensen Associates of Madison, Wisconsin,
Location: Text website
Uses:  Examples 6. 4,94,14.6./
Applications 9.3, 11.2..

TABLE F6.2 Cost Function, 145 1).8. Electricity Producers, Nerlove's 1955 Data
Note: The data file contains several extra observations that are aggregates of commonly owned firms,
Use only the first 145 for analysis.
Source: Nerlove (1960) and Christensen and Greene (1976).
Locatwn Text web31te
Use: Example 6.6.
Section 10.5.1.-*

TABLE F6.3 World Health Organization Panel Data, 840 Total Observations

Note: Variables marked * were updated with more recent sources in Greene (2004a). Missing values for
some of the variables in this data set are filled by using fitted values from a linear regression.

Sources: The World Health Organization [Evans et al. (2000) and www.who.int] {2 Ly

Location: Text website )

Uses: Examples 6.10, 11.4,
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TABLE F6.4 Solow’'s Technological Change Data, 41 Yearly Cbservations, 1909—1949
Source: Solow (1957,p.3 14). Several variables are omitted.

Location: Text websﬂe

Uses: Apphcatlon 6.3,

TABLE F7.1 German Health Care Data, Unbalanced Panel, 7,293 Individuals, 27,326 Observations
- Notes: In the applications in the text, the following additional variables are used:

NUMOBS = Number of observations for this person. Repeated in each row of data.

NEWHSAT = HSAT; 40 observations on HSAT recorded between 6’and 7 were changed to 7.
Frequencies arei 1 = 1525, 2=1079, 3 =825, 4 =926, 5=1051, 6 = 1000, 7 = 887.

Source: Riphahn et al. (2003). _

Location: Journal of Applied Econometrics Data Archive: (Ll )
http://qed.econ.queensu.ca/jae/2003-v18.4/riphahn-wambach-million/

Uses: Examples 7.6, 11.16, 11.17, 13.7, 14.5, 14.9, 14.10, 14.14, 14.17, 174, 17.5, 17.7, 17.11,

17.13,17.15, 17.16, 17.17, 17.18, 17.19, 17.20,18.6, 18.7, 18.10, 18.12, 19.13

Sections 14.9.5, @
Applications: 14.1, 18.2, 18.3, 18.4

TABLE F7.2 Statewide Data on Transportation Equipment Manufacturing, 25 Observations
Note: “Value added,” “Capital,” and “Labor” in millions of 1957 dollars. Data used in regression examples
are per establishment. Totals are used for the stochastic frontier application in Chapter 16.
Source: A Zellner and N. Revankar (1970, p. 249). *
Location: Text Web:site
Uses: Examples 7.9,/ [ ¢ fha &
Application 7.2., 7.3 . '

TABLE F7.3 Expenditure and Default Data, 13,999 Observations
Source: Greene (1992).

Location: Text website

Uses: FExamples 7.10,9.1,17.9,17.22, 18.8, 18.11

TABLE F8.1 Cormnwell and Rupert, Labor Market Data, 595 Individuals, 7 years

Source: See Comwell and Rupert (1988).. (UICy

Location: Website for Baltagi (2005),http: f/www wiley. com/legacy/wﬂeychz/baltaglfsupp/W AGES xls
Location (ASCII form). Text website

Uses: Examples 8.5,8.6,8.38,11.1,11.3, 11.5,11.6,11.7, 11.8, 11.9, 11.11, 11.15, 14.11, 15.6, 15.12

TABLE F9.1 Income and Expenditure Data. 100 Cross-Section Observations
Source: Greene (1992)

Location: Text website |

Uses: Examples 9.1, 9.2, 9.3/

TABLE F9.2 Baltagi and Griffin Gasoline Data, 18 OECD Countries, 19 Years e
Source: See Baltagi and Griffin (1983) and Baltagi (2005).-* ()
Location: Website for Baltagi (2005) http://www.wiley. com/legacy/w:leychz/baltaglfsupp/Gasolme dat
Uses: Example 9.5,
Application 9.2.-*

TABLE F10.1 Munnell Productivity Data, 48 Continental U.S. States 7 years 1970—1 986

Source: Munnell (1990)‘ Baltag1 (2005).

Location: chsﬂe for Baltagi (2005) http:/fwww.wiley. com/legacy/wﬂeychllbaltagn’supp/PRODUC pm
Uses Examples 10.1, 11.9, 14.12, 15 13, 15.15,20.5. ¢

TABLE F10.2 Manufacturing Costs, U.S. Economy, 25 Yearly Observations, 1947—1971
Seurce: Berndt andWood (1975).

Location: Text website

Use: Example 10.3,”
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TABLE F10.3 Klein's Model |, 22 Yearly Observations, 19201941
Source: Klein (1950). "
Location. Text website

Uses:  Examples 10.6.

. TABLE F10.4 Grunfeld Investment Data, 200 Yearly Observations on 10 Firms for 1935—1954
Source: Granfeld (1958), Boot and deWit (1960) 3t
Location: Text webSIte L .
Uses: Example 14.8, = 3
Applications 10.2., 11.1

TABLE F13.1 Dahlberg and Johanssen Expenditure Data, 265 Municipalities, 9 Years
Location: Journal of Applied Econometrics data archive. AT TR
http://qed.econ.queensu.ca/jae/2000-v15.4/dahlberg-johansson/dj-data.zip - =
Uses:  Examples 13.10,21.7.~

TABLE F14.1 Program Effectiveness, 32 Cross-Section Observations
Source: Spector and Mazzeo (1980)..

Location: Text website

Uses: Examples 14,15, 14,16, 17.3.~

TABLE F15.1 Bertschek and Lechner Binary Choice Data, Balanced Panel, 5 years, 1,270 firms
Source: Bertcshek and Lechner (1998). -
Location: These data are proprietary and may not be redistributed.
Uses: Examples 15.17,17.23.-
Section 12.4.1.

TABLE F17.1 Bumett Analysis of Liberal Arts College Gender Economics Courses, 132 Observations
Source.: Burnett (1997). Data provided by the author.

Location: Text wetfsite

Use:  Example 17.21./

TABLE F17.2 Fair, Redbook Survey on Extramarital Affairs, 6,366 Observations
Source: Fair (1978), data provided by the author.
Location: Text \}rebsite'
Uses:  Example 19.6
Applications 17.1, 18.1, 18.2, 19.2, 19.3..

TABLE F18.1 Fair's (1977) Extramarital Affairs Data, 601 Cross-Section Observations
Note: Several variables not used are denoted xi, ..., x5 §
Source: Fair (1977),.
Location: hitp://fairmodel.econ.yale. edu/rayfan/pdﬁ’ 1978ADAT.ZIP
Location: Text website
Uses: Examples 18.1, 18.9
Application 19.1.

TABLE F18.2 Data Used to Study Travel Mode Choice, 840 Observations, on 4 Modes for 210 individuals
Source: Greene and Hensher (1997).

Location: Text website

Uses: Sectzon 18 2.9, 18.2.10.

TABLE F18.3 Ship Accidents, 40 Observations, 5 Types, 4 Vintages, and 2 Service Periods
Source: McCullagh and Nelder (1983).

Location. Text website

Use:  Application 18.5./



TABLE F19.1 Filippini, Farsi, Greene, Swiss Railroads Data, Unalanced Panel 50 Firms, 605 Observations
Source: Authors

Location: Text website

Us'eS' Example 19.3

TABLE F19.2 Strike Duration Data, 63 Observations in 9 Years, 1968—1 276

- Source: Kennan (1985).
Eocation: Text website
.Uses' Example 19.8 i _ -

TABLE F19.3 LaLonde (1986) Earnlngs Data 2, 490 Control Observations and 185 Treatment Observations
Note: We also scaled all earnings vanabies by 10,000 before beginning the analysis.

Source: Lal.onde (1986). il

Location: http://www.nber. org/%'TErdeheJla/nswdata htm. The two specific subsamples are in
http://www.nber.org/%7Erdehejia//psid controls.txt and

http:/fwrww.nber.org/%7Erdehejia/nswre74 treated.txt [

Use. Example 19.15.

TABLE F20.1 Boltersiev and Ghysels Exchange Rate Data, 1974 Daily Observations

Source: Bollerslev (1986)..«

Location: Text website _
Uses: Examples 20.7, 20.8. /

TABLE F22.1 Bond Yield, Moody's Aaa Rated, Monthly, 60 Observations, 1990 11994

Source: National Income and Product Accounts, U.S. Department of Commercc Bureau of Economic
Analysis, Survey of Current Business: Business Statistics.

Location: Text website

Use:  Example 22.1.-

TABLE F23.1 Money, Qutput, Price Deflator Data, 136 Quarterly Observations, 1950~ 1983
Source: National Income and Product Accounts, U.8. Department of Commerce, Bureau of Economic

" Analysis, Survey of Current Business: Business Statistics.

Location. Text We'dsite
Uses:  Examples 23.1, 23.5.

TABLE FC .1 Observatidns on Income and Education, 20 Observations

Source: Data are artificial,

Location: Text website
Uses: Exampies 13.5,15.17,C.1,C2..~
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TABLE G.1. Cumulative Normal Distribution. Table Entry Is %{z)=Prob{Z<z]

b4 00 .01 02 03 04 05 06 07 08 .09
O 5000 5040 5080 51200 5160 5199 5239 5279 5319 5359
J o 5398 5438 5478 5517 5357 5596 5636 5675 5714 5753
2 5793 5832 5871 5910 5948 5987 6026 6064 6103 6141
J 0 BI79 6217 6255 6293 6331 6368 6406 . 6443 6480 6517
4 6554 6591 6628 6664 6700 6736 6772 6BOB .6R44 6879
S5 6915 6950 G9BS JT019 .T054 TOB8 7123 - 7157 90 724
& 7257 729t 1324 7357 J73B9 7422 7454 1486 7517 7549

ST7580 7611 9642 7673 TH4 17M 7764 7794 TR23 7852
8 7881 /910 7939 7967 7995 8023 8051 B0V  .BlD6 8133
S 8159 8186 8212 8238 8264  B289% 8315 8340 8365 .8389

1.0 8413 8438 8461 8485 8508  B331 8554 8577 .B599 8621

1.1 .Bed3 8665  B6BS .8708 8729 8T49 8770 K790  .BRID  .BB3D

1.2 .BB49  BBAY BB 8907 8925  .B944 8962  BIBG  .8%YT 9015

139032 9049 9066 9082 9099 9115 9131 9147 9162 9177

14 9192 9207 9222 9236 9251 8265 9279 9292 9306 9319

1.5 .9332 9345 9357 9370 9382 9394 9406 9418 9429 9441

16 9452 9463 9474 9484 9495 9505 9515 9525 9535 9545

1.7 9554 9364 9573 9582 9591 9599 9608 9616 9625 9633

1.8 9641 9649 9656 9664 96T 9678 968 9693 9699 9706

1.9 9713 9719 9736 9732 9738 9744 9750 9756 9761 9767

20 9m2 9778 9783 9788 9793 9798 9803 9808 .9812 9817

21 9821 9826 9830 9834 9838 9842 9846 9850 .9854  .9857

22 9860 9864 9B6E 9871 9875 9878 9881 9884 9887  .9890

23 9893 9896 9898 9901 9904 9906 9909 9911 9913  .9916

24 9918 9920 9922 9925 9927 9929 9931 9932 9934 .9936

235 9938 9940 9941 9943 9945 9946 9948 9949 9951 9952

26 9953 9955 9956 9957 9939 9960  .9961 9962 9963 9964

27 995 9966 9967 9968 9969 9970 9971 9972 9973 9974

28 9974 9975 9976 9977 9977 9978 9979 9979 9980 9981

29 9981 9982 9982 9983 9984 9984 9985 9985 9986 .9986

3.0 9987 9987 9987 9988 9988 9989 9989 9989 9990 .9990

3.0 9990 9991 9991 9991 9992 9992 9992 9992 9993 9093

32 .9993 9993 9994 9994 9994 9994 9994 9995 9995 9995

339995 9995 9995 L9996 9996 9996 9996 9996 9996  .9997

34 .9997 9997 9997 9997 9997 9997 9997 9997 9997  .9998
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TABLE G.2 Percentiles of the Student's t Distribution. Table Entry Is x Such
that F‘rob[!n <x] =P

n 750 900 950 975 990 995

1 1.000 . 3078 6314 12.706 31.821 63.657
2 816 1.886 -2.920 4.303 6.965 9.925
3 765 1.638 2353 3182 4.541 5.841
4 a4 1.533 2132 2776 37947 4.604
5 27 1.476 2015 257 3.365 4.032
6 718 1.440 1.943 2447 3.143 3707
7 T 1.415 1.895 2.365 2.998 3.499
8 706 1.397 1.860 2.306 2.896 3.355
9 03 1.383 1.833 2.262 2.821 3.250
10 F00 1.372 1.812 2.228 2.764 3.169
1 . 697 1.363 1,796 2200 2718 3.106
12 695 1.356 1.782 2179 2.681 3.055
13 694 1.350 1.771 2.160 2.650 3.012
14 692 1.345 1.761 2.145 2624 2.977
15 691 1.341 1.753 2.131 2.602 2.947
16 690 1.337 1.746 2120 2.583 2921
17 689 1.333 1.740 2110 2.567 2.898
18 .688 1.330 1.734 2.101 2.552 2.878
19 688 1.328 1.729 2.093 2.539 2.861
20 687 1.325 1725 2.086 2528 2.845
21 686 1.323 1721 2.080 2.518 2.831
2 686 1.321 1717 2074 2.508 2.819
23 683 1.319 1.714 2.069 2.500 2.807
24 6835 1.318 1711 2.064 2492 27197
25 684 1.316 1.708 2.060 2485 2.787
26 684 1.315 1.706 2.056 2479 2779
27 684 1.314 1.703 2.052 2475 297
28 _ 683 1.313 1.701 2.048 2.467 2,763
29 . 683 1311 1699 2.045 2.462 2.756
30 683 1.310 1.697 2.042 2457 2,750
35 682 1.306 1.69¢ 2.030 2438 2724
40 681 1.303 1.684 2.021 2423 2.704
45 580 1.301 1.679 2.014 2412 2.690
50 679 1.299 1.676 2.009 2.403 2.678
60 679 1.296 1.671 2.000 2.390 2.660
70 678 1.294 1.667 1.994 2.381 2,648
80 678 1.292 1.664 1.990 2374 2.639
90 677 1.291 1.662 1.987 2.368 2.632
100 677 1.290 1.660 1.984 2.364 2.626

o0 674 1.282 1.645 1.960 2.326 2.576
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TABLE G.3 Percentiles of the Chi-Squared Distribution. Table Entry Is ¢ such
ir=: that Probfy2<c]=P ' '

n 005 010 .025 .050_ J00 250 500 (750 900 .950 978 990 995
1 00004 0002 .001 .004 ".02 .10 45 132 271 384 502 663 788
2 01 02 05 16 21 758 139 277 461 599 738 921 1060
3 07 A1 22 35 S8 1.2 237 411 625 781 935 1134 1284
4
5

21 S0 048 71 106 192 336 539 7.8 949 1114 1328 14.86

A1 S5 83 LI5S 161 267 435 663 924 11.07 12.83 1509 1675
6 68 BT L2 164 220 345 535 784 {064 1259 1445 1681 IB.SS
7 99 124 169 217 283 425 635 904 1202 14.07 16.01 1848 20.28
8 134 165 218 273 349 507 734 1022 1336 1551 17.53 2009 21.95
9 113 209 270 333 417 590 834 1139 1468 1692 19.02 21.67 23.59
10 216 256 325 394 487 674 934 1255 1599 (831 2048 2321 25.19
11 260 305 382 457 3558 758 1034 1370 1728 19.68 21.92 2472 26.76
12 307 357 440 3523 630 844 1134 1485 1855 2103 2334 2622 2830
13 357 411 501 589 704 930 1234 1598 1981 2236 24.74 2769 29.82
14 407 466 3563 657 7.79 1017 1334 17.12 2106 23.68 26.12 29.14 31.32
15 460 523 626 7.26 855 1104 1434 1825 2231 2500 2749 30.58 32.80
16 514 581 69t 7.96 931 11.91 1534 1937 2354 2630 2885 3200 3427
17 570 641 7.56 867 1009 12,79 1634 2049 2477 27.59 30.19 3341 3572
18 626 701 823 939 10.86 1368 17.34 21.60 2599 28.87 31.53 34.81 37.16
19 684 763 B9 1012 1165 1456 1834 2272 2720 3014 32.85 3619 38358
20 743 826 959 1085 1244 1545 19.34 23.83 2841 31.41 3417 37.57 40.00
21 8.03 890 1028 11.5%9 13.24 1634 2034 2493 2962 32.67 3548 38.93 4140
22 B64 954 1098 1234 1404 17.24 21.34 2604 3081 3392 3678 40.29 42.80
23 926 1020 11.69 13.09 1485 1814 2234 27.14 3201 3517 38.08 41.64 44.18
24 9.89 T10.86 1240 1385 1566 1904 2334 2824 3320 3642 39.36 42.98 45.56
25 1052 1152 13.12 1461 1647 1994 2434 2934 3438 3765 4065 4431 46.93
30 13.79 1495 16.79 1849 20.60 2448 29.34 34.80 4026 43.77 4698 50.89 53.67
35 1719 1851 2057 2247 2480 29.05 .34 4022 46.06 4980 5320 57.34 60.27
40 2071 22.16 2443 2651 2905 33.66 3934 4562 5181 5576 59.34 65.69 66.77
45 2431 2590 28.37 3061 3335 3829 4434 5098 S57.51 6166 65.41 6996 73.17
50 27.99 2971 3236 34.76 37.69 42.94 4933 5633 63.17 67.50 7L42 7615 7949
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TABLE G.4 95th Percentiles of the £ Dlstributlon Table Entry Is f Such that
Prob[F to S < f]_ 95 '

111 = Degrees of Freedom for the Numerator

0 1 2 1 4 5 3 7 3 9

1 16145 19950 21571 22458 23016 23399 23677 23888 24054
2 18.51 19.00 19.16 1925 19.30 19.33 19.35 19.37 19.38
3 10.13 9.55 9.28 9.12 201 8.94 8§89 8BS 8.81
4 7.71 6.94 6.59 6.39 6.26 6.16 6.09 6.04 6.00
5 6.61 579 541 5.19 5.05 4.95 4.88 4.82 4.77
G .99 314 4.76 453 439 428 421 415 4.10
7 5.59 4.74 4.35 412 3.97 387 379 373 3.68
8 5.32 446 4.07 .84 3.69 .58 3.50 344 3.3
9 512 4.26 3.86 363 348 3 329 3.23 218
10 4.96 4.10 3l 3.48 333 i 3.4 3.07 302
15 4.54 3.68 329 3.06 2.90 2.79 271 2.64 259
20 4.35 349 310 2.87 27 2.60 251 245 239
25 4.24 3.39 299 2.76 2.60 249 2.40 234 228
30 417 332 292 269 . 253 242 2.33 227 221
40 4.08 223 2.84 261 245 2.34 2.25 2.18 212
50 4.03 318 279 2.56 240 2.29 2.20 2.13 207
70 398 313 274 2.50 235 223 2.14 2.07 202
100 394 3.09 2.70 2.46 231 2.19 210 203 1.97
o0 .84 3.00 2.60 2.37 221 2.10 2.01 1.94 1.88

1 10 12 15 20 30 40 50 60 o0

1 241.88 24391 24595 248.01 250.10 251.14 25220 25220 25419

2 19.40 19.41 19.43 1945 19.46 19.47 19.48 19.48 19.49

3 B.79 874 8.7¢ 866 8.62 8.59 8.57 8.57 8.53

4 5.96 5.91 5.86 5.80 375 572 5.69 5.69 5.63

5 4.74 4.68 4.62 4.56 4.50 4.46 4.43 4.43 4.37

6 4.06 4.00 3.94 3.87 381 3.77 3.74 3 367

7 iod 357 351 344 3.38 3.34 330 3.30 323

B 335 .28 322 i3 3.08 3.4 3.0t 3.01 293
9 314 3.07 3.01 294 2.86 2.83 279 279 271
10 2.98 291 285 2.7 2.70 2.66 2.62 2.62 2.54
15 254 248 2.40 2.33 225 220 2.16 2,16 2.07
20 235 2.28 220 212 2.04 1.99 1.95 1.95 1.85
25 2.24 2.16 2.09 2.01 1.92 1.87 1.82 1.82 1.72
30 2.16 2.09 201 1.93 1.54 1.79 174 1.74 1.63
40 2.08 2.00 1.92 1.84 1.74 1.69 1.64 1.64 1.52
50 203 1.95 1.87 1.78 1.69 1.63 1.58 1.58 1.45
70 1.97 1.89 1.8l 1.72 1.62 1.57 1.30 1.50 1.36
100 1.93 1.85 1.77 1.68 1.57 1.52 1.45 1.45 1.30
oo 1.83 1.75 1.67 1.57 1.46 1.39 1.34 1.31 1.30
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TABLE G.5 99th Percentiles of the F Distribution. Table Entry Is 7 Such that
" ProblFua<f]=.99 '

. My =Degrees of Freedom for the Numeraior
ny ! 2 . ¥y 4 5 6 7 3 g

4052.18 4999.50 540335 5624.58 576365 5858.99 592836 5Y81.07 602247
98.50 99.00 99,17 99.25 99.30 99.33 99.36 99.537 99.39
34.12 30.82 29.46 28.71 28.24 2791 27.67 . 2749 27.35
21.20 18.00 16.69 15.98 15.52 1521 14.98 14.80 14.66
16.26 1327 12.06 11.39 10.97 10.67 10.46 10.29 10.16
13.75 10.92 9.78 915 875 8.47 8.26 8.10 7.98
12.25 9.55 8.45 7.85 7.46 719 6.99 6.84 6.72
11.26 8.65 7.59 7.01 6.63 6.37 6.18 6.03 591
10.56 B.02 6.99 6.42 6.06 5.80 5.61 5.47 5.35
10.04 7.56 6.55 5.99 5.64 539 5.20 5.06 4.94

3.68 6.36 5.42 4.89 456 4.32 4.14 4.00 .89
RI0 585 4,94 4.43 4.10 3.87 370 3.56 346
1.77 357 4.68 4.i8 3.85 3.63 346 332 322
7.56 339 451 402 "370 347 350 37 3.07
7.31 518 4.31 383 351 329 312 299 2.89
117 5.06 4.20 372 3.4l 3.19 302 2.89 278
7.01 492 4.07 3.60 3.29 3.07 29 278 267
6.90 482 3.98 351 3.21 2.99 2.82 2.69 2.59
6.66 4.63 3.80 3.34 204 2.82 2.66 2.53 243
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2 I 12 i5 20 30 40 50 60 o

1 605585 610632 615728 6208.73 626065 628678 6313.03 6313.03 636268
2 99.40 99.42 99.43 99.45 99.47 99.47 99.48 99.48 99.50
3 27.23 2705 2687 26.69 26.50 2641 26.32 26.32 26.14
4 14.55 14.37 14.20 14.02 13.84 13.75 13.65 13.65 1347
5 1005 989 9.72 9.55 9.38 9.29 9.20 9.20 9.03
6
7
8
g

7.87 7.72 1.56 740 723 7.14 7.06 7.06 6.89

6.62 6.47 631 6.16 5.99 5.91 5.82 5.82 5.66

5.81 567 5.52 5.36 5.20 5.12 5.03 5.03 4.87

5.26 5.11 4.96 4.81 4.65 457 4.48 4.48 432

10 4.85 471 456 4.41 425 4.17 4.08 4.08 392
15 3.80 367 3.52 337 321 313 3.05 3.05 2.88
20 3.37 323 3.09 2.94 2.78 2.69 2.61 2.61 243
25 3.13 2.99 285 2.70 254 2.45 236 2.36 2.18
30 2.98 2.84 2.70 255 239 2.30 221 2.21 202
40 2.80 2.66 2.52 2.37 2.20 2.11 2.02 2.02 1.82
50 2.70 2.56 242 2.27 2.10 2.01 1.91 1.91 1.70
70 2.59 243 231 215 1.98 1.89 1.78 1.78 1.56
100 2.50 237 222 2.07 1.89 1.80 1.69 1.69 145
00 2.34 220 2.06 1.90 L.72 1.61 1.50 1.50 1.16
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TABLE G.6 DurbiniWatson Statistic; 5 Percent Significance Points of dl and dU
k=1 k=2 k=3 k=4 k=35 k=10 k=135
n dl. dU. dl. dU.  dI. dU dL  dU dl. dU dL _dU dl.  dU

15 1.08 1.36 95 15 - 82 175 69 197 56 2.21

16 110 137 98 154 86 L7374 193 62 215 16 330

17 113 138 .02 154 90 1. J8 190 67 210 20 318

18 116 139 1.05 153 93 1.69 82 1.87 J1 206 .24 3.07

19 118 140 1.08 1.53 97 1.68 B6 1.85 g5 202 20 297

20 120 14f 110 1354 100 1.68 9¢ .83 J9 19 34 289 06 368

2 122 142 113 154 103 167 583 1.8] 83 1.9 J8 2.81 09 358
22 124 143 115 154 105 166 b6 1.80 86 1.94 42 273 A2 355
23 126 144 117 154 1.08 1.66 99 1.79 S0 192 47 2.67 A5 341
24 127 145 L19 155 LI0 166 101 1.78 S 190 51 261 A9 333
25 129 145 121 155 112 166 104 177 95 1.89 54 257 220325
26 130 146 122 155 114 165 106 176 98 1.88 S8 251 26 318
27 132 147 124 156 116 1.65 108 176 101 186 62 247 29 311
28 133 148 126 136 1.8 165 110 175 1.03 185 65 243 33 305
29 134 148 127 156 120 165 112 L74 105 1.84 .68 2.40 36 2.99
3 135 149 1.28 157 L2 165 104 174 107 183 236 39 2.94
31 136 130 130 157 123 165 t16 174 109 1.83 74 233 43 299
32137 150 131 157 124 165 118 L7311 182 J7 231 A6 2.84
330138 151 132 158 126 165 149 173 113 181 .80 2.28 49 280
3 139 L51 133 158 127 1465 121 L3 115 1.81 82 226 52 235
30140 152 134 153 128 165 122 173 116 1.80 85 224 S5 272
36 141 1,52 135 159 129 165 124 173 118 1.80 87 222 58 268
3142 153 136 159 1.3 125 172 119 1.80 B89 220 60 265
B 143 154 137 159 132 126 172 121 179 O 218 63 261
39 143 154 138 160 133 127 1.712 122 1.7 93 216 65 2.59
40 144 154 139 160 134 129 1.2 123 1.9 95 215 68 2.56
45 148 157 143 162 138 134 172 129 178 1.04 209 79 244
50 150 1.59- 146 1.63 142 138 172 134 177 111 2.04 .88 2.35
35 153 1607 149 1.64 145 141 172 138 177 117 2.01 96 228

144 133 141 177 122 198 1.03 223
147 133 144 177 127 196 109 218
149 174 146 177 130 195 L14 215
75 160 165 157 168 154 131 174 149 177 134 194 118 212
8 161 166 139 169 136 153 174 151 177 137 193 122 209
85 1.62 167 160 L7 137 1. ESS 175 152 177 140 192 126 207
90 163 168 161 70 139 173 157 175 154 178 142 191 129 206
95 164 169 162 L71 160 173 158 175 156 178 1.44 190 132 204
00 165 169 163 172 161 174 159 176 157 178 146 190 135 2.03

Seurce: Extracted from N.E. Savin and K.J. White, *The Dubin-Watson Test for Serial Correlation with Extreme
Sample Sizes and Many Regressors,” Economeirica, 45 (8), Nov. 1977, pp. 1992—'11995.
Note: k is the number of regressors excluding the intercept. LA

60 155 162 151 165 148
65 157 163 154 166 130
70 158 164 155 1.67 152
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