Table 4 Critical Values of the Durbin—Watson Test Statistics d| and d;:
5-Percent One-Sided Level of Significance
(10-Percent Two-Sided Level of Significance)

N

15
16
17
18
19
20

21
22
23
24
25

26
27
28
29
30

31
32
33
34
35

36
37
38
39
40

45
50
55
60
65
70
75

80
85
90
95
100

K=1 K=2 K=3 K=14 K=5 K=6 K=7
d dy d dy d dy d dy d dy d dy d dy
1.08 1.36]0.95 1.54]0.81 1.75|0.69 1.97]|0.56 2.21]|0.45 2.47]|0.34 2.73
1.11 1.37]0.98 1.54(0.86 1.73(0.73 1.93|0.62 2.15|0.50 2.39|0.40 2.62
1.13 1.381.02 1.54|0.90 1.71|0.78 1.90|0.66 2.10|0.55 2.32|0.45 2.54
1.16 1.39|1.05 1.53(0.93 1.69|0.82 1.87(0.71 2.06|0.60 2.26(0.50 2.46
1.18 1.40|1.07 1.53(0.97 1.68|0.86 1.85(0.75 2.02|0.65 2.21(0.55 2.40
1.20 1.41|1.10 1.54(1.00 1.68|0.89 1.83(0.79 1.99|0.69 2.16(0.60 2.34
1.22 1.42|1.13 1.54(1.03 1.67|0.93 1.81(0.83 1.96|0.73 2.12(0.64 2.29
1.24 1.43|1.15 1.54(1.05 1.66/0.96 1.80(0.86 1.94|0.77 2.09(0.68 2.25
1.26 1.44|1.17 1.54(1.08 1.66/0.99 1.79]/0.90 1.92|0.80 2.06(0.72 2.21
1.27 1.45|1.19 1.55(1.10 1.66(1.01 1.78|0.93 1.90|0.84 2.04|0.75 2.17
1.29 1.45|1.21 1.55(1.12 1.66(1.04 1.77]0.95 1.89|0.87 2.01|0.78 2.14
1.30 1.46|1.22 1.55(1.14 1.65|1.06 1.76(0.98 1.88|0.90 1.99(0.82 2.12
1.32 1.47|1.24 1.56|1.16 1.65(1.08 1.76/1.00 1.86|0.93 1.97|0.85 2.09
1.33 1.48|1.26 1.56(1.18 1.65(1.10 1.75|1.03 1.85|0.95 1.96|0.87 2.07
1.34 1.48(1.27 1.56|1.20 1.65[1.12 1.74|1.05 1.84|0.98 1.94|0.90 2.05
1.35 1.49|1.28 1.57(1.21 1.65|1.14 1.74(1.07 1.83|1.00 1.93(0.93 2.03
1.36 1.50|1.30 1.57(1.23 1.65(1.16 1.74|1.09 1.83]|1.02 1.92]|0.95 2.02
1.37 1.50(1.31 1.57|1.24 1.65[1.18 1.73|1.11 1.82|1.04 1.91|0.97 2.00
1.38 1.51|1.32 1.58(1.26 1.65|1.19 1.73(1.13 1.81|1.06 1.90(0.99 1.99
1.39 1.51|1.33 1.58(1.27 1.65(1.21 1.73|1.14 1.81]1.08 1.89]|1.02 1.98
1.40 1.52|1.34 1.58(1.28 1.65(1.22 1.73|1.16 1.80|1.10 1.88|1.03 1.97
1.41 1.52|1.35 1.59(1.30 1.65|1.24 1.73(1.18 1.80|1.11 1.88(1.05 1.96
1.42 1.53|1.36 1.59(1.31 1.66(1.25 1.7211.19 1.80|1.13 1.87|1.07 1.95
1.43 1.54|1.37 1.59(1.32 1.66(1.26 1.72|1.20 1.79]|1.15 1.86|1.09 1.94
1.43 1.54|1.38 1.60(1.33 1.66(1.27 1.72|1.22 1.79|1.16 1.86|1.10 1.93
144 1.5411.39 1.60(1.34 1.66(1.29 1.7211.23 1.79]1.18 1.85|1.12 1.93
1.48 1.57|1.43 1.62(1.38 1.67(1.34 1.72|1.29 1.78|1.24 1.84|1.19 1.90
1.50 1.59|1.46 1.63|1.42 1.67(1.38 1.72|1.34 1.77]1.29 1.82|1.25 1.88
1.53 1.60|1.49 1.64(1.45 1.68(1.41 1.72|1.37 1.77]1.33 1.81|1.29 1.86
1.55 1.62|1.51 1.65|1.48 1.69|1.44 1.73|1.41 1.77|1.37 1.81|1.34 1.85
1.57 1.63|1.54 1.66|1.50 1.70(1.47 1.73|1.44 1.77|1.40 1.81|1.37 1.84
1.58 1.64|1.55 1.67(1.53 1.70(1.49 1.74|1.46 1.77|1.43 1.80|1.40 1.84
1.60 1.65|1.57 1.68(1.54 1.71(1.52 1.7411.49 1.77|1.46 1.80|1.43 1.83
1.61 1.66|1.59 1.69|1.56 1.72(1.53 1.74|1.51 1.77]1.48 1.80|1.45 1.83
1.62 1.67|1.60 1.70(1.58 1.72(1.55 1.75|1.53 1.77|1.50 1.80|1.47 1.83
1.63 1.68|1.61 1.70(1.59 1.73|1.57 1.75(1.54 1.78|1.52 1.80(1.49 1.83
164 1.69|1.62 1.71|1.60 1.73(1.58 1.75|1.56 1.78|1.54 1.80|1.51 1.83
1.65 1.6911.63 1.7211.61 1.7411.59 1.7611.57 1.7811.55 1.8011.53 1.83

Source: N. E. Savin and Kenneth J. White, “The Durbin—Watson Test for Serial Correlation with
Extreme Sample Sizes or Many Regressors,” Econometrica, November 1977, p. 1994. Reprinted
with permission.

Note: N = number of observations, K = number of explanatory variables excluding the constant
term. We assume that the equation contains a constant term and no lagged dependent variables.
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From J. Durbin and G. S. Watson, “Testing for serial correlation in least squares regressions,” Biometrika,

Vol. 38, 1951, pp. 159-77. By permission of the Biometrika Trustees.

Table 5 Critical Values of the Durbin—Watson Test Statistics of d; and d;: 2.5-
Percent One-Sided Level of Significance
(5-Percent Two-Sided Level of Significance)

K=1 K=2 K=3 K=14 K=5

N d. dy d. dy d. dy d. dy d. dy
15 0.95 1.23 0.83 1.40 | 0.71 1.61 0.59 1.84 0.48 2.09
16 0.98 1.24 0.86 1.40 | 0.75 1.59 0.64 1.80 0.53 2.03
17 1.01 1.25 0.90 1.40 | 0.79 1.58 0.68 1.77 0.57 1.98
18 1.03 1.26 0.93 1.40 0.82 1.56 0.72 1.74 0.62 1.93
19 1.06 1.28 0.96 1.41 0.86 1.55 0.76 1.72 0.66 1.90
20 1.08 1.28 0.99 1.41 0.89 1.55 0.79 1.70 0.70 1.87
21 1.10 1.30 1.01 1.41 0.92 1.54 0.83 1.69 0.73 1.84
22 1.12 1.31 1.04 1.42 0.95 1.54 | 0.86 1.68 0.77 1.82
23 1.14 1.32 1.06 1.42 0.97 1.54 | 0.89 1.67 0.80 1.80
24 1.16 1.33 1.08 1.43 1.00 1.54 | 0.91 1.66 0.83 1.79
25 1.18 1.34 1.10 1.43 1.02 1.54 | 0.94 1.65 0.86 1.77
26 1.19 1.35 1.12 1.44 1.04 1.54 | 0.96 1.65 0.88 1.76
27 1.21 1.36 1.13 1.44 1.06 1.54 | 0.99 1.64 0.91 1.75
28 1.22 1.37 1.15 1.45 1.08 1.54 1.01 1.64 0.93 1.74
29 1.24 1.38 1.17 1.45 1.10 1.54 1.03 1.63 0.96 1.73
30 1.25 1.38 1.18 1.46 1.12 1.54 1.05 1.63 0.98 1.73
31 1.26 1.39 1.20 1.47 1.13 1.55 1.07 1.63 1.00 1.72
32 1.27 1.40 1.21 1.47 1.15 1.55 1.08 1.63 1.02 1.71
33 1.28 1.41 1.22 1.48 1.16 1.55 1.10 1.63 1.04 1.71
34 1.29 1.41 1.24 1.48 1.17 1.55 1.12 1.63 1.06 1.70
35 1.30 1.42 1.25 1.48 1.19 1.55 1.13 1.63 1.07 1.70
36 1.31 1.43 1.26 1.49 1.20 1.56 1.15 1.63 1.09 1.70
37 1.32 1.43 1.27 1.49 1.21 1.56 1.16 1.62 1.10 1.70
38 1.33 1.44 1.28 1.50 1.23 1.56 1.17 1.62 1.12 1.70
39 1.34 1.44 1.29 1.50 1.24 1.56 1.19 1.63 1.13 1.69
40 1.35 1.45 1.30 1.51 1.25 1.57 1.20 1.63 1.15 1.69
45 1.39 1.48 1.34 1.53 1.30 1.58 1.25 1.63 1.21 1.69
50 1.42 1.50 1.38 1.54 1.34 1.59 1.30 1.64 1.26 1.69
55 1.45 1.52 1.41 1.56 1.37 1.60 1.33 1.64 1.30 1.69
60 1.47 1.54 1.44 1.57 1.40 1.61 1.37 1.65 1.33 1.69
65 1.49 1.55 1.46 1.59 1.43 1.62 1.40 1.66 1.36 1.69
70 1.51 1.57 1.48 1.60 1.45 1.63 1.42 1.66 1.39 1.70
75 1.53 1.58 1.50 1.61 1.47 1.64 1.45 1.67 1.42 1.70
80 1.54 1.59 1.652 1.62 1.49 1.65 1.47 1.67 1.44 1.70
85 1.56 1.60 1.53 1.63 1.51 1.65 1.49 1.68 1.46 1.71
90 1.57 1.61 1.55 1.64 1.53 1.66 1.50 1.69 1.48 1.71
95 1.58 1.62 1.56 1.65 1.54 1.67 1.52 1.69 1.50 1.71
100 1.59 1.63 1.57 1.65 1.55 1.67 1.53 1.70 1.51 1.72

Source: J. Durbin and G. S. Watson, “Testing for Serial Correlation in Least Squares Regression,”
Biometrika, Vol. 38, 1951, pp. 159-171. Reprinted with permission of the Biometrika trustees.
Note: N = number of observations, K= number of explanatory variables excluding the constant
term. It is assumed that the equation contains a constant term and no lagged dependent variables.




Table 6 Critical Values of the Durbin—Watson Test Statistics d| and d;:

N

15
16
17
18
19
20

21
22
23
24
25

26
27
28
29
30

31
32
33
34
35

36
37
38
39
40

45
50
55
60
65
70
75

80
85
90
95
100

Source: J. Durbin and G. S. Watson, “Testing for Serial Correlation in Least Squares Regression,”

1-Percent One-Sided Level of Significance
(2-Percent Two-Sided Level of Significance)

K=1 K=2 K=3 K=4 K=5
d. dy d dy d dy d dy d dy
081 1.07 | 070 125 | 059 1.46 | 0.49 170 | 0.39 1.96
084 109 [ 074 125|063 144 | 053 1.66 [ 044 1.90
087 110 | 077 125|067 143 | 057 163|048 185
090 112 | 080 126 | 071 142|061 160 | 052 1.80
093 113 | 083 126 | 074 141|065 158|056 177
095 115|086 127 | 077 141|068 157 | 060 174
097 1.16 | 089 127 | 080 141|072 155|063 1.71
100 117 | 091 128 | 083 140 | 0.75 154 | 066 1.69
102 119 | 094 120 | 086 140 | 077 153|070 1.67
104 120 | 096 130 | 088 141|080 153|072 1.66
1.05 1.21 098 130 | 0.90 1.41 0.83 1.52 | 0.75 1.65
107 122|100 131|093 141|085 152|078 164
109 123 | 102 132|095 141|088 151|081 1.63
110 124 | 1.04 132 | 0.97 1.41 0.90 1.51 0.83 1.62
112 125|105 133|099 142|092 151|085 1.61
113 126 | 1.07 134 | 1.01 142 | 094 151 | 088 1.61
115 127 | 1.08 134 | 1.02 142 | 0.96 1.51 0.90 1.60
116 128 | 110 1.35 | 1.04 143 | 098 151 | 0.92 1.60
117 129 | 111 136 | 1.05 143 [ 1.00 151 | 094 1.59
118 130 | 113 136 | 1.07 143 | 1.01 151 | 095 1.59
119 131 | 114 137 | 1.08 144 | 1.03 151 | 097 1.59
121 132 | 115 138 | 110 144 | 1.04 151 | 099 1.59
122 132|116 138|111 145|106 151 | 100 1.59
123 133 | 118 139 | 112 145|107 152 | 1.02 158
124 134 | 119 139 | 114 145|109 152 | 1.03 1.58
125 134 | 120 140 | 115 146 | 1.10 1.52 1.05 1.58
129 138 | 124 142 | 120 148 | 116 153 | 1.11 158
132 140 | 128 145|124 149 [ 120 154 | 1.16 1.59
1.36 143 | 1.32 147 | 1.28 1.51 125 155 | 1.21 1.59
138 145 | 135 148 | 132 152 | 1.28 156 | 1.25 1.60
141 147 | 138 150 | 1.35 153 | 1.31 157 | 1.28 1.61
143 149 | 140 152 | 137 155 | 1.34 158 | 1.31 161
145 150 | 142 153 | 139 156 | 1.37 159 | 1.34 1.62
147 152 | 144 154 | 142 157 | 139 160 | 1.36 1.62
148 153 | 146 155 | 143 158 | 1.41 160 | 1.39 1.63
150 154 | 147 156 | 1.45 159 | 1.43 161 | 1.41 164
151 155 | 149 157 | 147 160 | 145 162 | 1.42 164
152 156 | 150 158 | 148 160 | 1.46 163 | 1.44 165

Biometrika, Vol. 38, 1951, pp. 159-171. Reprinted with permission of the Biometrika trustees.

Note: N= number of observations, K= number of explanatory variables excluding the constant

term. It is assumed that the equation contains a constant term and no lagged dependent variables.
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