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Documentation File 

Peace be upon you 

I present to you this version of the "Unit Root Test Ver.1" to tests the stability of the 

time series and unit root tests. It is software provides an exceptional effort had to be 

done to make these tests, especially for the case of a large number of them. 

This software allows for ADF; PP and Kpss test. It can deal with a number exceeds 

1500 variables. 

Installing software 

So that the software is set up, you must follow these 

steps: 

1- open the file "urallinstaller1"; 

2- Run the program from the Run option at the 

top and the far right of the code window;  

3- Close the software and open 

any Eviews database;  

4- Go to the Add-in list you will find the "Unit 

Root Test ver.1" option on first list;  

5- Select the test and start work. 

 

 

 

How the software works. 

The software is very easy. 

1. Enter the variables that you want to test its stability, add a space between each 

of them; 

2. You can select the type of test that you want to be implemented among the 

three options can be selected or ADF&PP for options ADF_and_PP. 

3. Must choose a criterion that is determine the maximum number of lags in 

equations for estimating tests, SIC or AIC, as in the picture bellow. 

 

After pressing the "OK" button, we will get the test results table as in the pictures. 
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Results will vary for the KPSS test. It will be as in bellow: 

 

 


