Rejection Frequency of 5% Test

Rejection Frequency of 5% Test

1.0

0.8

0.6

0.4

0.2

0.0
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Figure 2 Asymptotic Local Power: t Kys. tY
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Figure 4 Asymptotic Local Power: t Xvs. t!

Constant and Trend, r 2-R?
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Local Alternative: ¢
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Figure 7 Asymptotic Local Power of t “

Constant Only, R?=r2r2=0.1
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Figure 6 Asymptotic Local Power of t "

Constant Only, R?=r2,r2=0.5
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Figure 8 Asymptotic Local Power: Misspecified Model

No Constant or Trend: r2=R% r2=0.9,v=1
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Figure 9 Asymptotic Local Power: Misspecified Model

No Constant or Trend, r2=R2,r2=0.1,v = 1
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Figure 11 Asymptotic Local Power: Misspecified Model

No Constant or Trend, r?=R2,r2=0.1,v=5
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Figure 10 Asymptotic Local Power: Misspecified Model

No Constant or Trend, r2=R?,r2=0.9,v=5
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Figure 12 Asymptotic Local Power: Misspecified Model

No Constant or Trend, r2=R?,r 2=0.9, v = 10
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Figure 13 Asymptotic Local Power: Misspecified Model

No Constant or Trend, r2=R2,r2=0.1, v = 10
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Figure 15 Asymptotic Local Power: Misspecified Model

Constant Only, r2=R?, r2=0.1, v=1

4 6 8 10 12 14
Local Alternative: ¢

Rejection Frequency of 5% Test

Rejection Frequency of 5% Test

0.8

0.6

0.4

0.2

0.0

0.8

0.6

0.4

0.2

0.0

Figure 14 Asymptotic Local Power: Misspecified Model

Constant Only, r?=R?, r2=0.9, v=1

Local Alternative: ¢

Figure 16 Asymptotic Local Power: Misspecified Model

Constant Only, r?=R?, r2=0.9, v=5
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Figure 17 Asymptotic Local Power: Misspecified Model

Constant Only, r2=R?, r2=0.1, v=5
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Figure 19 Asymptotic Local Power: Misspecified Model
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Figure 18 Asymptotic Local Power: Misspecified Model

Constant Only, rZ:RZ, r2:0.9, v=10
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Figure 20 Asymptotic Local Power: Misspecified Model

Constant and Trend, r2=R?, r2=0.9, v=1
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Asymptotic Local Power: Misspecified Model

Constant and Trend, r2=R2, r2=0.9, v=5
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Asymptotic Local Power: Misspecified Model

Constant and Trend, r 2=R2, r2=0.9, v=10
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Figure 21 Asymptotic Local Power: Misspecified Model
Constant and Trend, 1 =R, r?=0.1, v=1
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Figure 23 Asymptotic Local Power: Misspecified Model
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Figure 22 Asymptotic Local Power: Misspecified Model
Constantand Trend, r?=R? r
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Figure 24 Asymptotic Local Power: Misspecified Model

Constantand Trend, r*=R?,r?=09, v=10
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Figure 25 Asymptotic Local Power: Misspecified Model
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