
A.7 Critical Values for the  
Durbin–Watson Test of 
Autocorrelation

Entries in the table give the critical values for a one-tailed Durbin–Watson test for autocorrelation. For a 

two-tailed test, simply double the level of significance.

Durbin–Watson statistic: Significance points of d
L
 and d

u
 at 5% level of significance

  k’ = number of explanatory variables excluding the constant term

obs k’=1 k’=2 k’=3 k’=4 k’=5
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6 0.610 1.400 – – – – – – – –

7 0.700 1.356 0.467 1.896 – – – – – –

8 0.763 1.332 0.559 1.777 0.368 2.287 – – – –

9 0.724 1.320 0.629 1.699 0.455 2.128 0.296 2.588 – –

10 0.879 1.320 0.697 1.641 0.525 2.016 0.376 1.414 0.243 2.822 

11 0.927 1.324 0.658 1.604 0.595 1.928 0.444 2.283 0.316 2.645 

12 0.971 1.331 0.812 1.579 0.658 1.864 0.512 2.177 0.379 2.506 

13 1.010 1.340 0.861 1.562 0.715 1.816 0.574 1.094 0.445 2.390 

14 1.045 1.350 0.905 1.551 0.767 1.779 0.632 2.030 0.505 2.296 

15 1.077 1.361 0.946 1.543 0.814 1.750 0.685 1.977 0.562 2.220 

16 1.106 1.371 0.982 1.539 0.857 1.728 0.734 1.935 0.615 2.157 

17 1.133 1.381 1.015 1.536 0.897 1.710 0.779 1.900 0.664 2.104 

18 1.158 1.391 1.046 1.535 0.933 1.696 0.820 1.872 0.710 2.060 
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