
The thesis investigates the issue of 
hange in slope of the regression line in

panel data. The �rst part is devoted to 
hange-point dete
tion in one panel,

whereas the break date is known. We show that the proposed statisti
 follows

an asymptoti
 
hi-square distribution with one degree of freedom. Subsequently,

we derive a 
onsistent estimate for the error term varian
e so that we 
an obtain

a test for a 
hange at a known break date. This result is further generalized to

a �xed number of time series. The fundamental part of the thesis is 
on
erned

with the issue of estimating the 
hange-point in 
ase it is unknown. The 
ommon

break date estimate is obtained by minimizing the sum of squared residuals

over all permissible break dates. It is shown that the break date estimate is

asymptoti
ally normally distributed and that the parameter estimates derived

by least squares are 
onsistent, whi
h are the key results of this work. Some

simulation results are reported to support the asymptoti
 results and we apply

the methods on histori
al ex
hange rates data.
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