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Introductlon to Empirical Processes and its

X
Applications
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The theory of empirical processes has been one of the main tools in the development of the
econometric theory for decades. In the lecture, we will introduce the theory of empirical
processes that includes functional central limit theorem, extended continuous mapping
theorem, functional delta method and multiplier functional central limit theorem. We show
several applications of the theory such as specification tests and tests for stochastic
dominance.
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