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These tables were generated using ox/lib/coigamma.oxghwhiplements the
Gamma-distribution approximation of Doornik (1998).

Tables 1-5 replace Tables 15.1-15.5 in Johansen (1995).

Tables 11-13 replace Tables 4,3,2 in: Harbo, Johansersedieand Rahbek
(1998).

Table 14 replaces Table 4 in Rahbek, Kongsted, and Jorgéih3ea).
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Table 1. Asymptotic quantiles of Trace test fidg
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Table 2: Asymptotic quantiles of Trace test iy
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Table 3: Asymptotic quantiles of Trace test fi},.
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Table 4. Asymptotic quantiles of Trace test
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Table 5: Asymptotic quantiles of Trace test fdy,
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Table 6: Asymptotic quantiles of Max test féf,
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Table 7: Asymptotic quantiles of Max test féf,
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Table 8: Asymptotic quantiles of Max test féf;.
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1.32

9.53
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21.59
27.41
33.21
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1.64
10.24
16.59
22.53
28.42
34.29
40.14
45.98
51.81
07.64
63.46
69.28

2.07
11.12
17.60
23.65
29.63
35.57
41.49
47.39
53.29
59.17
65.04
70.91

2.71
12.29
18.94
25.11
31.20
37.23
43.24
49.22
55.18
61.13
67.07
73.00

3.84
14.16
21.03
27.38
33.62
39.79
45.91
52.00
58.07
64.12
70.15
76.16

5.02
15.92
22.97
29.46
35.82
42.10
48.32
54.50
60.66
66.78
72.89
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Table 9: Asymptotic quantiles of Max test féf;

p—r 50.0% 75.0% 80.0% 85.0% 90.0% 95.0% 97.5% 99.0%
1 5.78 8.11 8.77 9.59 10.68 1243 14.09 16.19
2 11.25 14.19 1499 1596 17.23 19.24 21.10 23.39
3 16.68 20.04 20.94 22.02 23.43 25.63 27.64 30.10
4 22.10 25.83 26.81 27.99 29.52 31.89 34.03 36.65
5 27.57 31.60 32.66 33.92 35.55 38.06 40.33 43.07
6 33.08 37.38 38.49 39.83 41.55 44.18 46.55 49.41
7 38.61 43.15 44.32 4572 4752 50.27 52.74 55.70
8 4417 48.92 50.15 51.61 53.48 56.33 58.89 61.95
9 49.75 54.70 55.97 57.48 59.42 62.37 65.01 68.17
10 55.34 60.47 61.79 63.36 65.36 6840 71.12 74.36
11 60.94 66.25 67.62 69.23 71.29 7442 77.21 80.53
12 66.56 72.03 73.44 75.09 7721 80.43 83.28 86.69

Generated from ox/lib/coigamma.ox, see Doornik(1998)

Table 10: Asymptotic quantiles of Max test féf;,

p—r 50.0% 75.0% 80.0% 85.0% 90.0% 95.0% 97.5% 99.0%
1 0.45 1.32 1.64 2.07 2.71 3.84 5.02 6.64
2 9.03 11.90 12.70 13.67 14.95 17.00 18.91 21.29
3 15.16 18.51 1941 20.50 21.92 24.14 26.18 28.69
4 20.78 2449 2548 26.65 28.19 30.57 32.73 35.37
5 26.39 30.41 3146 32.72 3435 36.87 39.14 41.89
6 32.00 36.28 37.40 38.73 40.45 43.08 45.46 48.32
7 37.61 42.13 43.31 44.70 46.50 49.24 51.71 54.68
8 43.22 47.96 49.19 50.64 52.51 55.36 57.92 60.98
9 48.84 53.77 55.05 56.56 5849 61.44 64.08 67.23
10 54.45 59.57 60.89 62.45 64.45 6749 70.21 73.45
11 60.06 65.36 66.72 68.33 70.39 73.52 76.31 79.63
12 65.67 T71.14 7254 7420 76.32 79.53 82.38 85.79

Generated from ox/lib/coigamma.ox, see Doornik(1998)



Table 11: Asymptotic quantiles of Partial test fidt

p2 p1—r 50.0% 80.0% 90.0% 95.0% 97.5% 99.0% mean var

1 234 474 645 8.13 9.78 11.93 3.04 6.67

9.41 1345 1596 1824 20.38 23.05 10.05 19.51
2045 26.01 29.28 3217 34.83 38.08 21.06 38.41
35.47 4253 46.56 50.06 53.24 57.10 36.06 63.32
54.49 63.02 67.81 71.94 75.65 80.12 55.06 94.24
77.50 8750 93.06 97.80 102.05 107.14 78.06 131.17

4.31 740 947 1142 1331 1573 5.02 11.03
13.37 18.20 21.12 23.74 26.19 29.22 14.04 28.15
26.41 3281 36.53 39.80 4278 46.43 27.04 51.30
43.44 51.37 5586 59.77 63.29 67.56 44.05 80.47
64.46 73.89 79.16 &83.69 87.76 92.65 65.05 115.66

6.30 993 1227 1445 16.52 19.15 7.02 15.34
17.35 22.83 26.10 29.02 31.71 35.03 18.03 36.74
32.39  39.52 43.63 47.22 5049 54.46 33.04 64.17
51.42 60.12 65.03 69.28 73.11 77.74 52.04 97.61

8.30 1238 14.95 1732 1955 2236 9.01 19.64
21.34 2740 3097 34.14 37.05 40.62 22.02 45.32
38.37 46.16 50.61 54.50 58.02 62.29 39.03 77.01
10.30  14.v8 17.56 20.09 2247 2544 11.01 23.93
25.33 3191 35.76 39.15 4226 46.06 26.02 53.88
12.29 17.14 20.11 22.80 25.30 2842 13.01 28.21
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Generated from ox/lib/coigamma.ox, see Doornik(1998)
p2 is no of exogenousgy; humber of endogenous variables.



Table 12: Asymptotic quantiles of Partial test fdf.

p2 p1—r 50.0% 80.0% 90.0% 95.0% 97.5% 99.0% mean var

1 0.45 8.50 1046 12.28 14.01 16.21 6.04 10.89
15.44  20.21 23.04 2557 2790 30.77 16.02 27.83
2947 3579 39.43 42.60 4549 49.00 30.03 50.56
4749 5533 59.74 63.56 67.00 T1.14 48.04 79.26
69.51 78.84 84.03 8848 9247 9725 70.05 113.95
95.52 106.34 112.30 117.39 121.92 127.33 96.06 154.64

740 1096 13.20 15.25 17.19 19.63 8.01 14.98
1943 2481 2797 30.78 33.35 36.51 20.02 35.84
35.45 4247 46.47 49.96 53.12 56.95 36.03 62.65
55.47 64.05 68.87 73.02 76.74 8123 56.04 95.43
79.49 89.60 95.21 100.01 104.30 109.44 80.05 134.20

9.39 1338 15.84 18.08 20.18 22.81 10.01 18.99
2341 2935 32.81 35.85 38.64 42.05 24.02 43.90
4144 49.08 53.42 57.19 60.59 64.72 42.03 T74.77
63.46 7272 7790 8235 86.35 91.15 64.04 111.62
11.38 15.75 1842 20.83 23.08 25.88 12.01 23.01
2740 33.84 3757 40.84 43.82 4746 28.02 51.98
4743 55.65 60.30 64.32 67.95 7233 48.03 86.91
13.37  18.10 20.95 23.52 25.89 28.85 14.01 27.05
31.40 38.30 42.27 45774 4890 5275 32.02 60.07
15.37 20.42 2344 26.15 28.65 31.74 16.01 31.10
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Generated from ox/lib/coigamma.ox, see Doornik(1998)
p2 is no of exogenousgy; humber of endogenous variables.



Table 13: Asymptotic quantiles of Partial test fdy

p2 p1—r 50.0% 80.0% 90.0% 95.0% 97.5% 99.0% mean var

769 11.18 13.35 15.33 17.19 19.53 8.27 14.40
19.88  25.13 2820 3091 3340 36.44 2043 34.23
3598 4281 46.70 50.08 53.13 56.83 36.53  59.55
56.07 6442 69.10 73.13 76.74 81.09 56.60 90.76
80.14 90.00 95.46 100.13 104.30 109.28 80.67 127.92

108.20 119.56 125.79 131.10 135.82 141.44 108.73 171.04

9.62 13,55 1596 18.16 20.20 22.76 10.22 1847
23.77 2959 3298 3596 38.67 42.00 24.35 4240
41.89 49.38 53.63 57.32 60.64 64.66 4245 72.12
63.98 73.07 7814 8250 86.41 91.10 64.53 107.73
90.06 100.70 106.58 111.60 116.07 121.43 90.61 149.29
11.56  15.89 18.52 20.89 23.10 25.84 1217 22.55
27.70  34.06 37.73 40.95 43.88 4746 28.30 50.78
47.82 5593 60.52 6448 68.05 7237 4840 84.85
71.91 81.68 87.12 91.79 95.97 100.98 72.49 124.83
13.53 18.22 21.05 23.59 2594 2886 14.15 26.74
31.66 38.50 42.44 4588 49.01 52.82 32.27 59.27
93.77 6246 67.35 T71.58 7538 79.96 54.36 97.67
15.50 20.54 23.55 26.24 2873 31.81 16.13 30.98
35.62 4293 4712 50.77 54.08 58.10 36.24 67.81
1748 22.84 26.03 2886 31.48 34.71 1812 35.26
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1
1
1
1
1
1
2
2
2
2
2
3
3
3
3
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4
4
5
5
6

Generated from ox/lib/coigamma.ox, see Doornik(1998)
p2 is no of exogenousgy; humber of endogenous variables.



Table 14: Asymptotic quantiles of 12 test féf,

s p—r—s 50.0% 80.0% 90.0% 95.0% 97.5% 99.0% mean var

11.62 15.55 1791 20.02 21.97 2440 1213 18.74
35.62 41.89 4544 4852 51.30 54.65 36.08 50.55
71.60 80.20 84.96 89.02 92.65 96.98 72.05 97.42
119.60 130.51 136.48 141.53 146.01 151.34 120.04 159.35
179.61 192.84 200.01 206.06 211.40 217.73 180.04 236.34
251.63 267.18 275.55 282.60 288.80 296.13 252.07 328.39
335.67 353.53 363.11 371.15 378.22 386.55 336.10 435.49
431.73 451.90 462.69 471.72 479.66 488.99 432.16 557.66
0.77 8.77 10.68 1245 14.12 16.22 6.32  10.60
23.73  29.13 3225 3498 3747 4050 24.24 36.69
93.71 6140 65.69 69.38 72.68 76.66 54.18 76.98
95.69 105.67 111.15 115.82 119.97 12491 96.15 132.32
149.68 161.96 168.64 174.29 179.29 185.22 150.13 202.73
215.68 230.27 238.15 244.79 250.65 257.57 216.13 288.19
293.70 310.60 319.68 327.31 334.02 341.94 294.15 388.71
383.74 402.94 413.22 421.85 429.42 438.34 384.18 504.30
16.01  20.61 23.32 25.73 2795 30.67 16.53 26.10
39.83 46.69 50.57 53.92 56.95 60.60 40.33 60.51
75.80 8490 89.94 94.24 98.08 102.67 76.27 109.27
123.77 135.15 141.36 146.64 151.31 156.87 124.23 173.09
183.75 19742 204.82 211.07 216.60 223.14 184.21 251.97
255.75 271.71 280.31 287.54 293.92 301.45 256.20 345.91
339.77 358.02 367.82 376.04 383.27 391.79 340.22 454.91
30.14  36.24 39.73 4277 4553 4887 30.65 47.30
09.92 68.23 7286 76.84 80.40 84.68 60.42 90.20
101.88 11241 118.19 123.11 127.49 132.70 102.35 147.43
155.84 168.63 175.58 181.46 186.67 192.85 156.31 219.73
221.82 236.88 245.01 251.87 257.92 265.07 222.28 307.08
299.82 317.15 326.48 334.31 341.21 349.34 300.27 409.50
48.19 55.75 60.00 63.66 66.95 7091 48.70 74.00
84.00 93.76 99.15 103.75 107.85 112.75 84.49 125.75
131.94 143.91 150.44 155.98 160.89 166.73 132.43 191.47
191.90 206.11 213.80 220.30 226.03 232.83 192.38 272.24
263.88 280.34 289.21 296.67 303.25 311.01 264.34 368.07
70.25 79.26 84.27 88.55 9238 96.97 70.75 106.70
112.07 123.28 129.42 134.64 139.28 144.81 112.56 167.18
166.01 179.40 186.68 192.84 198.29 204.75 166.49 241.37
231.96 247.58 256.02 263.13 269.40 276.81 232.43 330.62
96.30 106.78 112.54 117.45 121.82 127.04 96.80 145.40
144.13 156.78 163.68 169.52 174.70 180.85 144.62 214.48
204.06 218.89 226.92 233.70 239.68 246.77 204.54 297.14
126.35 138.28 144.81 150.35 155.26 161.11 126.85 190.10
180.18 194.28 201.93 208.40 214.11 220.89 180.67 267.65
0 160.40 173.79 181.08 187.25 192.71 199.18 160.90 240.80
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Generated from ox/lib/coigamma.ox, see Doornik(1998)
sisnoof I(1) andp — r — s no of I(2) variables
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