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TESTS FOR PARAMETER INSTABILITY AND STRUCTURAL CHANGE
WITH UNKNOWN CHANGE POINT: A CORRIGENDUM

By DoNALD W. K. ANDREWS

TABLE I OF ANDREWS (1993) “Tests for Parameter Instability and Structural Change with
Unknown Change Point,” Econometrica, 61, 821-856, provides asymptotic critical values
for sup Wald, LM, and LR tests for parameter instability. Critical values are given for
degrees of freedom p=1,...,20. The critical values for p =8 are not correct (except for
7, =.5). They are too small. For the common choice of 7, = .15, they yield null rejection
rates of .162, .084, and .016 for nominal sizes .10, .05, and .01, respectively (based on
simulations using 100,000 simulation repetitions). The rejection rates for other values of
7, are quite similar.

Correct values for p =8 are given in Table I below. Table I also gives critical values for
other values of p in {1,...,20} based on 100,000 simulation repetitions, which should
be more accurate than the critical values given in Andrews (1993), which are based on
10,000 simulation repetitions. As in Andrews (1993), a grid of 7 values with N = 3,600 is
used to compute the critical values.

The author thanks Richard Zeckhauser for pointing out the error in Table I of Andrews
(1993).

Note added in proof: A recent paper by Estrella (2002) “Bessel Process Distributions
and Structural Break Tests,” unpublished manuscript, Federal Reserve Bank of New York,
computes the asymptotic critical values for sup Wald, LM, and LR tests by a numerical
method rather than by simulation.
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TABLE I

ASYMPTOTIC CRITICAL VALUES

p=1 p=2 p=3 p=4 p=5

) A 10% 5% 1% 10% 5% 1% 10% 5% 1% 10% 5% 1% 10% 5% 1%

.50 1.00 269 379 6.63 4.61 5.97 9.23 6.25 7.82  11.35 7.77 9.51 13.37 9.23  11.07 15.05
49 1.08 339 460 7.63 5.48 6.99  10.35 7.29 8.93  12.77 8.90 10.75 1475 1045 1238 16.61
48 1.17 370 496 8.07 5.87 7.41  10.90 7.75 943 1331 9.40 11.27 1537 11.01 1295 17.26
A7 1.27 393 524 8.44 6.19 7.75  11.27 8.08 9.81 13.67 9.80 11.67 1588 11.42 1341 17.75
45 1.49 430 5.65 893 6.66 8.25 11.89 8.62 10.37 1431 1041 1230 16.57 12.04 14.04 18.49
40 2.25 499 640 9.81 7.47 9.13 1291 9.54 1135 1539 11.38 1337 1761 13.17 15.19 19.63
35 3.45 549 6.97 10.40 8.10 9.80 1358 1025 12.08 16.13 12.15 14.16 1842 1394 16.02  20.53
.30 5.44 593 747 10.84 8.62 1034 1410 10.82 12.65 16.65 1276 1473 1896 14.60 16.65 21.12
25 9.00 635 7.87 11.28 9.09 1078 14.61 11.32 13.18 17.13 1333 1529 1947 1521 1727 2171
.20 16.00 6.73 828 11.71 9.54 1126 15.09 11.81 13.66 17.65 13.82 15.84 19.96 15.76 17.78 22.21
15 32.11 7.12  8.68 12.16 10.00 11.72 1556 1228 14.13 18.07 1434 1636 2047 1630 18.32 22.66
.10 81.00 7.58 9.1 12,59 1046 12.17 16.09 12.81 14.69 1859 1492 1691 2097 16.87 18.86 23.21
.05  361.00 813 971 13.17 11.08 12.80 16.57 13.46 1536 19.28 15.64 17.54 21.63 17.58 19.57 23.85

p=6 p=17 p=8 p=9 p=10

0 A 10% 5% 1% 10% 5% 1% 10% 5% 1% 10% 5% 1% 10% 5% 1%

.50 1.00 10.65 12.62 16.80 12.02 14.06 18.52 1331 1547 1994 1465 16.84 2149 1599 18.29 23.02
49 1.08 11.96 14.03 18.44 13.42 15,56 20.18 14.78 1698 21.70 16.17 1849 2329 17.59 19.92 2490
48 1.17 12,53 14.61 19.16 14.02 16.17 20.92 1542 17.66 2249 16.84 19.19 24.09 18.26 20.69 25.63
A7 1.27 1297 15.07 19.65 14.47 16.67 2148 1590 18.16 23.02 17.34 19.72 24.67 18.79 21.23 26.14
45 149 13.62 15.77 2042 15.16 17.36 22.19 16.67 1894 23.78 18.10 20.52 2547 19.57 22.00 27.06
40 225 1481 1693 21.56 1641 18.63 23.44 1794 20.26 25.10 19.45 21.88 26.83 2097 23.40 28.43
35 345 15.67 17.81 2239 17.25 1954 2421 1886 21.15 26.02 2043 2279 27.72 2193 2435 2943
.30 5.44 1634 1850 2296 17.99 20.26 2490 19.60 21.89 26.77 21.19 23,57 2847 2274 25.15 30.14
25 9.00 16.97 19.12 23.60 18.66 2091 2558 20.30 22.60 2736 21.90 2428 29.13 2345 25.88 30.79
.20 16.00 17.52 19.66 24.16 19.25 21.48 26.21 2091 2321 28.03 2255 2493 29.76 24.14 2649 31.54
15 3211 18.11 20.24 2474 19.87 22.06 26.72 21.55 23.82 2855 2320 2554 3042 2480 27.13 3231
.10 81.00 18.71 20.81 25.30 2049 22.62 27.26 2220 2445 29.16 23.89 26.16 31.03 2547 2777 32.96
.05 361.00 19.45 2153 2598 21.28 2341 2794 23.02 2520 29.89 2471 2695 31.85 2633 28.64 33.58
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TABLE I—Continued

p=11 p=12 p=13 p=14 p=15

) A 10% 5% 1% 10% 5% 1% 10% 5% 1% 10% 5% 1% 10% 5% 1%

.50 1.00 17.24 19.62 2455 1852 2096 2592 19.76 2229 2736 2098 23,55 29.07 22.24 2489 3047
49 1.08 1891 21.40 2648 20.24 2276 2793 2155 2414 2946 2283 2552 31.14 2413 26.89 32.57
48 1.17  19.61 22.13 27.23 2099 2354 2872 2231 2494 3026 23.60 2632 3192 2494 2771 3335
47 1.27 2018 2271 27.84 21.55 2411 2933 2287 25,55 31.04 2420 2695 32.57 2555 2838 34.07
45 1.49 21.02 2358 28.76 2238 2498 3039 23.77 2647 32.07 2514 27.84 33,57 2650 2928 3512
40 225 2242 2496 30.28 23.85 2646 31.82 2527 2797 3341 2668 2944 3514 28.09 30.86 36.88
.35 345 2343 26.00 31.24 2490 2752 32.87 2638 29.00 3443 27.78 30.57 3631 29.22 32.00 37.87
.30 544 2423 2679 3199 2576 2836 33.62 27.23 29.87 3524 28.69 3139 37.16 30.12 3290 38.69
25 9.00 2497 2752 32.71 2648 29.06 3433 2798 30.64 3596 2950 32.15 37.80 3093 33.68 39.30
.20 16.00  25.68 28.13 3333 27.22 29.75 3497 2872 3136 36.71 30.26 32.88 3842 31.71 3437 40.02
15 3211 2638 2881 3396 2790 3043 35.67 2945 32.04 3729 3098 3356 3896 3247 3510 40.68
.10 81.00 27.05 29.51 34.62 28.63 31.12 3639 30.17 32.76 3798 31.71 3431 39.76 3322 3586 41.45
.05  361.00 2792 3033 3536 2955 3195 37.12 31.11 33.63 3878 32.66 35.16 40.65 3415 36.77 42.34

p=16 p=17 p=18 p=19 p=20

) A 10% 5% 1% 10% 5% 1% 10% 5% 1% 10% 5% 1% 10% 5% 1%

.50 1.00 2348 26.21 31.88 2472 2750 3319 2592 28.80 3451 2712 30.07 35.89 2834 31.39 37.22
49 1.08 2540 2821 3396 2672 29.60 3546 2798 3091 36.78 29.22 3225 3815 3047 3355 39.51
48 1.17  26.25 29.07 3491 2759 3047 3625 28.86 31.82 37.71 30.09 33.14 39.11 31.38 3452 40.58
47 1.27 2686 29.72 3559 2825 31.10 36.95 2951 32.43 3840 30.77 33.81 39.83 32.09 3520 41.31
45 1.49 27.82 30.62 36.61 2920 3211 3791 30.52 3349 39.15 31.84 3483 4091 33.16 3622 42.46
40 225 2943 3230 38.29 30.84 3378 39.67 32.23 3520 41.18 33.58 36.63 42.67 3490 38.05 44.11
.35 345 30.60 33.45 3937 32.00 3494 40.82 3343 3638 4232 3478 37.80 43.75 3615 3921 45.26
.30 5.44 3152 3434 40.19 3294 3581 41.62 3439 3731 4322 3578 38.72 4473 37.18 40.18 46.21
25 9.00 3236 3515 40.87 33.78 36.63 4238 3526 3815 44.02 36.70 39.60 4556 38.08 41.06 47.05
.20 16.00  33.16 3592 41.54 34,58 3742 43.13 36.07 3891 4479 3748 4037 4636 38.89 41.85 47.81
15 3211 3392 36.64 4227 3539 3821 4390 36.87 39.65 4550 3827 41.14 47.03 39.72 42.68 48.59
.10 81.00 3471 37.43 43.12 36.21 39.00 44.68 37.68 40.45 46.24 39.12 4190 47.81 40.55 43.47 49.48
.05 361.00 3568 3835 4398 3723 3994 4553 38.69 4146 47.06 40.16 42.96 48.78 41.65 44.46 50.47
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