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This course aims at providing the first—-year Ph.D. student with a
comprehensive coverage of modern econometric methods,
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13 1222%5 Brownian motion and stochastical integral
14 1222;;?? Asymptotic theory of unit root test (I)
15 1222;2? Asymptotic theory of unit root test (II)
16 1222;;;? Structural change and threshold
17 12?;3;?? Unit root test with structural changes
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