
Bibliography

[1] H.Akaike, A new look at the statistical model identification, IEEE Trans.
Autom. Control AC-19 (1974) 716-723.

[2] R.N.Bhattacharya and C.Lee, Ergodicity of nonlinear first order autore-
gressive models, J. of Theoretical Prob. 8 (1995) 207-219.

[3] G.E.P. Box and G.M.Jenkins, Time series analysis, forecasting and control,
San Francisco, Holden Day (1970)

[4] N.Cappuccio, M.Ferrante and G.Fonseca, A note on the stationarity of a
threshold first-order bilinear process, Statist. Probab. Lett. 40 (1998) 379-
384.

[5] K.S.Chan, J.D.Petruccelli, H.Tong and S.W. Woolford, A multiple-
threshold AR(1) model, J. of Appl. Prob. 22 (1985) 267-279.

[6] K.S.Chan and H.Tong, On the use of the deterministic Lyapunov function
for the ergodicity of stochastic difference equations, Advances in Appl.
Prob. 17 (1985) 666-678.

[7] K.S.Chan and H.Tong, On estimating thresholds in autoregressive models,
J. Time Ser. Anal. 7 (1986) 179-190.

[8] K.S.Chan and S.W. Woolford, A threshold AR(1) model, J. of Appl. Prob.
21 (1984) 270-286.

[9] D.B.Cline and H.H.Pu, Verifying irreducibility and continuity of a nonlinear
time series, Statist. Probab. Lett. 40 (1998) 139-148.

[10] M.Ferrante, G.Fonseca and P.Vidoni, Geometric ergodicity, regularity of
the invariant distribution and inference for a threshold bilinear Markov
process, to appear in Statistica Sinica.

[11] G.Fonseca and R.L.Tweedie, Stationary measures for non-irreducible non-
continuous Markov chains with time series applications, Statistica Sinica
12 (2002) 651-660.

[12] C.W.J.Granger and T.Terasvirta, Modelling Nonlinear Economic Relation-
ships, Oxford University Press (1993).

1



[13] S.P.Meyn and R.L.Tweedie, Markov Chains and Stochastic Stability, Lon-
don, Springer-Verlag (1993).

[14] T.Subba Rao, On the theory of bilinear time series models, J. of the Royal
Stat. Soc. B 43 (1981) 244-255.

[15] T.Subba Rao and M.M.Gabr, Introduction to Bispectral Analysis and Bi-
linear Time Series Models, New York, Springer-Verlag (1984).

[16] D.Tjostheim, Non-linear time series and Markov chain, Advances in Appl.
Prob. 22 (1990) 587-611.

[17] H.Tong, Threshold Models in Non-linear Time Series Analysis, New York,
Springer-Verlag (1983).

[18] H.Tong, Non-linear Time Series. A Dynamical System Approach, New
York, Oxford University Press (1990).

[19] H.Tong and K.S.Lim, Threshold autoregression, limit cycles and cyclical
data, J. of the Royal Stat. Soc. B 42 (1980) 245-292.

2


