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Method of Building a Multivariate Threshold Regression Model

Yan Huasheng
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Abstract
In this paper, a method of building multivariate threshold regression model is given. The idea is
mainly based on the fact that the relation between predictor and predictand will change when some spe-
cial predictors change abruptly. Compulational results have shown better effectiveness using

multivariate threshold regression model than using general regression models.
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