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On the Last Development of Panel Unit Roots Test
Huang Xu-pingl, LiWei2

(1.Bussiness School of Nanjing University, Nanjing 210093, China; 2. Bussiness School of Hehai
University, Naijing 210093, China)

Abstract:The paper survey the development of panel unit root test from 1995 to 2005. the tests firstly
based on independence of section, then dependence . simultaneity, independence panel unit test
progress from homogenous panel to heterogeneous panel. Panel spurious regression and.
cointegration ,especially panel cointegration of dependence section, is noteworthy. How to test and
estimate the panel cointegration is also a important question.
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