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Cross References
Autocorrelation; Brownian motion; Brownian bridge; cointegration; differencing; kernel
estimation; martingale; model choice; nonstationarity; random walk; seasonal model; similar test;

spectral density; stationarity; trend,

List of Unit Root Tests

Augmented Dickey-Fuller (ADF) test; Dickey-Fuller test; LM test; Phillips Z-tests; Point optimal

test; von Neumann ratio test.
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