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1. Logit or Probit Model.
2. Regime- Switching Model.
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3. Signal Extraction.
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3. Kaminsky, Lizondo, and Reinhart (1998).
4. Threshold.
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1. Blanco and Garber (1986).

1. Saches, J., A. Tornell and Vellasco (1996).
2. Kaminsky and Reinhart (1996).

3. Edison.
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1. Qualitative Responses.
2. Quantail.

3. Categorical.

4. Green (1997).

1. Binomial.

2. Multinomial.

3. Logit.

4. Maximum Likelihood.
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Forecast: CRISISF
Actual: CRISIS
0.8] Sample: 1340 1378
Include observations: 39
0.6/ Root Mean Squared Error 0.172436
Mean Absolute Error 0.057479
Mean Abs. Percent Error 2.873952
0.4 Theil Inequality Coefficient ~ 0.290400
Bias Proportion 0.000000
Variance Proportion 0.083456
0.2] Covariance Proportion  0.916544
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1. Regime-Switching Approach.
2. Abiad, A. (2003).

3. Artificial Neural Network.

4. Nag and Mitra (1999).
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