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Research on the Validity of Stationary Testing Methods

GUAN He-shan,ZHOU Dan

( University of South China, Hengyang, China,421001)

Abstract: Stationary test is one of the important parts of time series analysis. Although there exist some testing methods, sys-

temic comparison of their validity is still lack. This paper studies their validity from the aspect of sample length by using ADF test, PP

test, KPSS test and LMC test. The experimental results indicate that the data length of time series will dramatically influence the accu-

racy of these testing methods, which makes testing accuracy lower when it’ s shorter while improves accuracy through increasing itself

but hardly reaches the upper limit of 100% . The progressive distribution of their test statistics is hardly satisfied when the sample

length is short, which shows that the actual effect is worth exploring. The length of sample is limited, therefore the improvement of the
asymptotic distribution test is restricted, and it s still a significant work to explore new test methods.

Key words: time series;

stationary test; accuracy



