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1. Non-Linear Model
2. Threshold Auto Regression (TAR)
3. Momentum Threshold Auto Regression (M-TAR)
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1. Purchasing Power Parity
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2. Spurious Regression
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1. Engel-Granger
2. Dickey-Fuller Test
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1. White Noise
2. Heaviside Indicator Function
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1. Momentum Threshold Auto Regression
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3. Augmented Dickey-Fuller Test
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