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An Algorithm for the Delay Parameter and Threshold
Parameter of Threshold Autoregressive

»

Ma Xiaoe* Ye Xiangyang
Abstract

According to the fact that in the nonlincar multivariabl case, there exists a
maximum wave motion variable xp_d, we are able to estimate the delay parameter
and the threshold parameter of the nonlinear time series through points of the
crest and the trough of the variable x,_4,
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