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1. Switching Regression Model
2. Markov-Switching Models
3. Smooth Transition Regression Model
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1. Transition variable

2. Threshold parameter

3. Slope parameter

4. Transition function

5. Logistic Smooth Transition Regression 1
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1. Logistic Smooth Transition Regression 2
2. Exponential Smooth Transition Regression
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1. Newton-Raphson algorithm

2. Grid algorithm

3. Test of No Error Autocorrelation
4. Test of No Remaining Nonlinearity
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