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3.1  (Unit root rest) 
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3.3  (Linearity test) 
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3.4  (Threshold autoregressive model) 

 (Non-linear model) 
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1)  ( 1tq )
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(OLS)  Sum square error (SSE) 

 SSE 
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 Root mean squared error 

(RMSE)  (Autoregressive model) 

 (Threshold autoregressive model) 

 3, 6, 9 
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AR
hTRMSE ,  RMSE  AR 

TAR
hTRMSE ,  RMSE  TAR 

T

h  (3, 6, 9  12) 

tÎ

tI

 RMSE 

 RMSE 

 3 

 3, 6, 9  12 

1)  1 . . 2520  4 . . 2544 

2)  1 . . 2524  4 . . 2548 

3)  1 . . 2524  4 . . 2544 
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