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2-Using the Durbin-Watson statistical test as follows: 

𝐷 =
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We find the values of 𝑒𝑖 and 𝑒𝑖
2, i.e. the errors, as follows: 

 

By applying the Durbin-Watson formula, we get: 

 

From the Durbin-Watson tables, for a sample size of n=20 and a significance level 

of 0.05, we obtain the values of the minimum and maximum limits of Durbin-

Watson as follows: 

As: 

𝑑𝑙 = 1.2 , 𝑑𝑢 = 1.41 

Thus, the null hypothesis is rejected, i.e. there is an autocorrelation between the 

errors. 




