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1- Augmented Dickey — Fuller (ADF) Test.
2- Perron.
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1- Ramsey’s RESET test.
2- Skewness.
3- Kurtosis.
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1- Switching Regression Model.
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1- Bacon, D. W. and D.G. Watts, (1971).

2- Granger, C.W. and T. Terasvirta (1993)

3- Exponential Smooth Transition Regression.
4- Lpgistic Smooth Transition Regression.

5- Transiton Variable.

6- Locational Parameter.

7- Time-Varaying parameters.
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1- Ter"asvirta, T. (1998).
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