
University of Wollongong University of Wollongong 

Research Online Research Online 

Faculty of Commerce - Papers (Archive) Faculty of Business and Law 

1-1-2005 

A Sequential Procedure for Testing Unit Roots in the Presence of Structural A Sequential Procedure for Testing Unit Roots in the Presence of Structural 

Break in Time Series Data: An application to Quarterly Data in Nepal, Break in Time Series Data: An application to Quarterly Data in Nepal, 

1970-2003 1970-2003 

Min B Shrestha 
Baluwatar, Kathmandu, Nepal 

Khorshed Chowdhury 
University of Wollongong, khorshed@uow.edu.au 

Follow this and additional works at: https://ro.uow.edu.au/commpapers 

 Part of the Business Commons, and the Social and Behavioral Sciences Commons 

Recommended Citation Recommended Citation 
Shrestha, Min B and Chowdhury, Khorshed: A Sequential Procedure for Testing Unit Roots in the Presence 
of Structural Break in Time Series Data: An application to Quarterly Data in Nepal, 1970-2003 2005, 1-16. 
https://ro.uow.edu.au/commpapers/1213 

Research Online is the open access institutional repository for the University of Wollongong. For further information 
contact the UOW Library: research-pubs@uow.edu.au 

https://ro.uow.edu.au/
https://ro.uow.edu.au/commpapers
https://ro.uow.edu.au/bal
https://ro.uow.edu.au/commpapers?utm_source=ro.uow.edu.au%2Fcommpapers%2F1213&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/622?utm_source=ro.uow.edu.au%2Fcommpapers%2F1213&utm_medium=PDF&utm_campaign=PDFCoverPages
http://network.bepress.com/hgg/discipline/316?utm_source=ro.uow.edu.au%2Fcommpapers%2F1213&utm_medium=PDF&utm_campaign=PDFCoverPages


A Sequential Procedure for Testing Unit Roots in the Presence of Structural Break A Sequential Procedure for Testing Unit Roots in the Presence of Structural Break 
in Time Series Data: An application to Quarterly Data in Nepal, 1970-2003 in Time Series Data: An application to Quarterly Data in Nepal, 1970-2003 

Abstract Abstract 
Testing for unit roots has special significance in terms of both economic theory and the interpretation of 
estimation result. As there are several methods available, researchers face method selection problem 
while conduction the unit root test on time series data i the presence of structural break. 
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