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1. Markov Switching Model

2. high response regime

3. low response regime

4.Structural Vector Autoregressive Model (SVAR)
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1. Arbitrage Pricing Theory
2. commodity
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1. Dutch Disease

2 . Hamilton JD

3. Reboredo JC

4. S&P 500 (USA), FTSE (UK), DAX (Germany)
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1. Wavelet-based Quantile-on-Quantile Regression
2. first order Markov switching regime

3. Panel Smooth Transition Regression

4. quantile on quantile regression
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