Fable z Results from unit root and stationarity tests for suicide according to sex

No-shift Sharp-shift Smooth-shift

Unit root tests*

Sign Break date . Sign

Constant model
Male LOGT -4.825 - 1649 =0.146 1

Female =138 -31573 1004 =3.007 1
Constant and trend model

Male -1546 -6.513 S 1940 ~6.051 SR 1
Female =2.354 -4.673 1649 =3.531 1
Stationarity tests®

Constant model
Male 0.50% . 0138 2000 0.332 i 1

Female 0549 = 0126 1905 0263 = 1
Constant and trend model

Male 0.179 i 0.06g 2000 0.031 1

Female 0.084 0.073 2000 0060 = 1

Sigt = sigrificance: *** = 1%, ** = gxand * = 10%.

“Rersed oni 0-3rar significance rule as in Zivot and Andrews (16).

Bered on Bartlers kernel with Kuromensd (17) rule

Basad-on on mliimizing sums of squarsd residuasls [see 1g)
Ire wehat fallows, 2] is [1] for constant madel and (.0 for consane and rrend model: ADF:Puy = d}F + @y, + I id¥e-j + &
The eritmeal walues [CV) are -3.6 (1%), -2.04 (%), -2.60 (10%) {ronstant madel), and -420 (1), 357 (5%), -320 (10%) {constant and rrend mode).
ZAfyy = a8 + g D + gy 0T + mye_g + B By + 2l
The OV are: 554 (%), -4.50 (5%}, -4.58 (10%) iconstant model] [Table z, (16k256], and -5.57 (1), -5.08 (5%, -£.82 (10%) (constant and trend modelf [Table 4, 16)257].
ELWy, = dif + o 2im(2rke/Th+ g cos(2RKET) 4 ey + By, Bl + &4
The Cs are: —4.42 (1), -3.81 (%), -3.49 (10%) for k= T {consrant modelp [Table 18; EL {130:097] ard -4.95 (1%, -4.35 (5%), -4.05 (10%) fork = 1(constar and rrend mode) [ Table pa; B2, (15):297).
KPSSfe, = djd + )
The OV are 0,739 (1%), 0.463 [5%), 0347 [10%) {conseant meodel), and o286 (1%), 0046 5%k, 0.139 (10%) {ronsant and rend model) [Table 1; KPSS, (igl66]
Burozumily, o fid & g D 4+ g 07 +af
The CVs are 1074 [1%], 0. 748 [5%), 0,607 Do) (constant model) [Table 2, Case o; Kurozwnl, (17):76], and 0,229 (1%), o247 (%), 0.200 10%) {corstanr and rend meadel) [Table 2, Case 3; Kurezwrl,
fr7ipa).
BELfy; = dif + @y sin(Zrke/T) + @ycns (2nke/T) + 5
The CVs are: 0. 2690 (1%), 00720 (5%), 01318 (10%) (constant madel), and 0,076 (1%), 00598 (Ex), o.ngre (sos) (constant and erend model) [Table p; BEL, {12):38a].




