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8 Bernestein and Madlener
° Payne et al.
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12 30ets and Mignon
13 Smooth Transition Regression (STR)
1 Ter-asvirta
% |gbal
18 Petrick et al.
7 Autoregressive Distributed Lag (ARDL)
'8 Bigano et al.
1° panel Smooth Transition Regression (PSTR)
2 Aslan
2! Ter asvirta and Anderson
22 Threshold Regression
2 indicator function
2* Exponential
25 | ogistic
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2" Newton-Raphson
28 contains unidentified nuisance parameters
2 | yukkonen
% No remaining nonlinearity test
% parameters constancy test
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