N
N

N

HAL

open science

Erratum to “A simple, robust and powerful test of the
trend hypothesis” [Journal of Econometrics 141 (2)
(2007) 1302-1330]

David I. Harvey, Stephen J.

» To cite this version:

David I. Harvey, Stephen J. Leybourne, A.M. Robert Taylor. Erratum to “A simple, robust and pow-
erful test of the trend hypothesis” [Journal of Econometrics 141 (2) (2007) 1302-1330]. Econometrics,

Leybourne, A.M. Robert Taylor

2008, 143 (2), pp.396. 10.1016/j.jeconom.2007.12.002 . hal-00501809

HAL Id: hal-00501809
https://hal.science/hal-00501809
Submitted on 12 Jul 2010

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.


https://hal.science/hal-00501809
https://hal.archives-ouvertes.fr

Author’s Accepted Manuscript

Erratum to “A simple, robust and powerful test of the
trend hypothesis” [Journal of Econometrics 141 (2)
(2007) 1302-1330]

DavidI. Harvey, Stephen J. Leybourne, A.M. Robert
Taylor

PII: S0304-4076(07)00244-8

DOI dOi: 10 1 O 1 6/] J eCOIlom.2007 . 1 2002 www.elsevier.com/locate/jeconom
Reference: ECONOM 2997

To appear in: Journal of Econometrics

Cite this article as: David I. Harvey, Stephen J. Leybourne and A.M. Robert Tay-
lor, Erratum to “A simple, robust and powerful test of the trend hypothesis” [Jour-
nal of Econometrics 141 (2) (2007) 1302-1330], Journal of Econometrics (2007),
doi:10.1016/j.jeconom.2007.12.002

This is a PDF file of an unedited manuscript that has been accepted for publication. As
a service to our customers we are providing this early version of the manuscript. The
manuscript will undergo copyediting, typesetting, and review of the resulting galley proof
before it is published in its final citable form. Please note that during the production process
errors may be discovered which could affect the content, and all legal disclaimers that apply
to the journal pertain.

* DOI of original article: 10.1016/j jeconom.2007.02.005.


http://www.elsevier.com/locate/jeconom
http://dx.doi.org/10.1016/j.jeconom.2007.12.002

Erratum

Erratum to “A simple, robust and powerful test
of the trend hypothesis” [Journal of Econometrics 141 (2) (2007) 1302-1330]*

David I. Harvey, Stephen J. Leybourne, A.M. Robert Taylor*
School of Economics and Granger Centre for Time Series Econometrics,
University of Nottingham, Nottingham NG7 2RD, UK

Figure 7 on page 1323 of this article contains several errors. Please find below the correct figure.

[insert figure, consisting of six parts, and caption.]

The Publisher apologizes for the inconvenience caused.
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ACCEPTED MANUSCRIPT

Fig. 7. Finite sample empirical power: 8 = 0, zy: —, zg\”lz —-—, 23”2: ---,Dan-J: ---. (a) T =100, ¢ = 5;
(b) T'=200, ¢ =5; (¢) T'=100, ¢ = 10; (d) T = 200, ¢ = 10; (e) T' = 100, ¢ = 15; and (f) T = 200, ¢ = 15.
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Fig. 7 a
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Fig. 7b
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Fig.7¢c
s
Il I: T 1 1 1 1 1 1 1 D
| B
b B
i | i
|
I| i
|
L <+
S 1=
|
1
i
| .
[
1
i
.
- 1
4
[ \
- {_\\:1\-
4
[
=
. L2
. ] . 1 ] ] ] ] ] ] . ] e ] ] L . =
olo&en 80 L0 %0 SO0 FO0 20 20 ' O

0
JEY Yo



ACCEPTED MANUSCRIPT

Fig.7d
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