
UC San Diego
Recent Work

Title
Tests for Unit Roots and the Initial Observation

Permalink
https://escholarship.org/uc/item/9h99b2sv

Authors
Muller, Ulrich
Elliott, Graham

Publication Date
2001-12-03

eScholarship.org Powered by the California Digital Library
University of California

https://escholarship.org/uc/item/9h99b2sv
https://escholarship.org
http://www.cdlib.org/


2001-19 
 
 
 
 
 
 

UNIVERSITY OF CALIFORNIA, SAN DIEGO 
 

DEPARTMENT OF ECONOMICS 
 

TESTS FOR UNIT ROOTS AND THE INITIAL OBSERVATION 
 

BY 
 

ULRICH K. MÜLLER 
 

AND 
 

GRAHAM ELLIOTT 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 

DISCUSSION PAPER 2001-19 
DECEMBER 2001 






























































































