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Figure 13: Asymptotic power for x = 0.25; Single break: 08/0% =0.2and 7=0.9
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Figure 14: Asymptotic power for x = 0.5; Single break: 08/0% =02and 7=0.9
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Figure 15: Asymptotic power for x = 1; Single break: 08/0% =0.2and 7=0.9
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Figure 16: Asymptotic power for x = 0; Double break: 0(2)/0% =5and 7 =0.05

44



Power

Power

Power

0.8

0.8

0.8

Asymptotic power of UR4 tests

— — URha
URy g
UR,
DF-0LS™*

Asymptotic power of UR4 tests

— — URha
URy g
UR,
DF-0LS™*

Asymptotic power of UR4 tests

— — URha
URy g
UR,
DF-0LS™*

Power

Power

Power

0.8

0.8

Asymptotic power of UR4 tests

— — URha
URy g

v URy
DF-0LS™*

— — URha
URy g

v URy
DF-0LS™*

Asymptotic power of UR4 tests

UR%

Figure 17: Asymptotic power for x = 0.25; Double break: 0(2)/0% =5and 7 =0.05
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Figure 18: Asymptotic power for k = 0.5; Double break: 08/0% =5and 7 =0.05
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Figure 19: Asymptotic power for x = 1; Double break: 0(2)/0% =b5and 7
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Figure 20: Asymptotic power for k = 0; Trending: o¢/o; = 0.2

48



Power

Power

Power

Asymptotic power of UR4 tests

30

Figure 21: Asymptotic power for k = 0.25; Trending: o¢/o; = 0.2
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Figure 22: Asymptotic power for x = 0.5; Trending: o¢/o; = 0.2
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Figure 23: Asymptotic power for k = 1; Trending: o¢/o; = 0.2
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Figure 24: Empirical size of UR tests for T' = 50
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Figure 25: Empirical size of UR tests for T'= 100

93



URZs
URLs

— — R,
“o- URig
v

R, UR,
DF-OLS™ DF-0LS™

© ©
g s
3 3 ]
H H H
3 3 H
< < 4
<« <
S P
o o
c °
o °
S c
0 5 10 15 20 25 30 o B 10 15 20 25 30
< c
(b)) a=0,k=0 (c)a=2,k=0
— UR3a — — URi,
© URY <4 w| |77 URie
of| v URy o UR,
—— DF-oLs™ DF-oLS™ vy
©
s
3 3 ]
H H H
3 3 H
< < 4
<
P
o
°
°
o 5 10 15 20 25 30
c
(f) a=2,k=05
3 3 ]
H H H
3 3 H
< < 4
]
o 5 10 15 20 25 30
< < c

(g) a=-2,k=1 (h) a=0,k=1 Ha=2,k=1

Figure 26: Empirical power of UR tests for T' = 50; Single break: 0(2)/0% =02and 7=0.9
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Figure 27: Empirical power of UR tests for T' = 100; Single break: 0(2)/0% =0.2and 7 =0.9
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