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1. occasional breaks 

2. Threshold Auto Regressive 
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1. Time Varying Parameter Auto Regressive  

2. Smooth Transition Auto Regressive  
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4. Sargent and Wallace 

5. Evans et al 
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4. Dummy Variable 
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1. Root Mean Square Forecast Error 
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1. Diebold and Kilian 

2. augmented Dickey-Fuller (ADF) test 
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1. Quandt-Andrews 
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1. Tong and Lim 
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1. F-Statistics 

2. Hansen 
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1. Leybourne et al 
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