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Stability Analysisof AR- type Nonlinear Time Ser iesM odels

W u Shaanin
(A utomation Institute of Technology Centre, Baosteel Group Company)

Abstract Amplitude- dependent exponential autoregressive models, threshold autoregressive models
and polynomal autoregressive modelsw hich areAR- type nonlinear tme seriesmodels arew idely used
in engineering T he stability conditions and the existing conditionsof Imit cycleof AR- type nonlinear
tme seriesmodels are given Some gecial models are discussed
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