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1- Crash

2- Sorenette, 2003, PP.1-98.
3- Rational Bubble

4- Black Tuesday

5- Black Monday
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1- Multimodal Dstribution

2- Hyperbolic Distribution

3- Gama Distribution

4- Extreme Value Distribution

5- Stable Paretian (Levy) Non-Gaussian Distribution
6- Infinitely Divisible (Non-Gaussian) Distributions
7- Mantegna and Stanley

8-S and P 500

9- Probability Distribution function

10- Kurtosis

11- Fat-Tail

12- Heavy-Tail

13- Mariani and Liu

14- Mariani and Liu, 2007, PP.590-598
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1 Karplus

2- Sornette, Ibid.

3- Johansen and Sornette

4- Johansen and Sornette, 1998, PP.141-143.
5- Lvov

6- Sornette, Ibid.

7- Lillo and Mantegna

8- Tail

9- Sornette, Ibid.

10- Aratijo and Louga
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1- Asymmetry

2- Chen

3- De-Trended Turnover
4- Chen etal, 2001, PP. 345-381.
5- Book to market value
6- Sornette, Ibid.

7- Outlier

8- Herd Behavior

9- Imitative Behavior
10- Noise Traders

11- Negative Feedback
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1- Homogeneity

2- Keynes

3- Sornette, Ibid.

4- Threshold

5- Log-periodic Oscillations

6- Bothmer and Meister

7- Hazard Rate

8- Sornette, Ibid.

9- Zeeman

10- Cchartists

11- Fundamentalists

12- Zeeman, 1974, PP.39-49.

13- Bifurcation Variable

14- Normal (asymmetry) Variable
15- Jammerneg, Rosser, Kenneth, Balasko
16- Barunik and Vosvrda
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1- Put/Call Option Open Interest Ratio
2- Barunik and Vosvrda, 2009.
3- Fernandes

4- Swedish Currency Crises

5- Fernandes, 2006, PP.111-141.
6- Ho and Saunders

7- Transversality

8- Stochastic Catastrophe Theory
9- Loren Cobb

10- Control Variables

11- State Variable
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1- Arnold, 1992.

2- Elementary Catastrophe Theory
3- Morse Point

4- Fold Catastrophe

5- Bifurcation Set

6- Separatrix

7- Gilmor, 1981.
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1- Manifold
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1- Multimodal

2- Inaccessibility

3- Sudden Jump

4- Divergence

5- Anomalous Variance
6- Hysteresis

7- Delay Convention

8- Gilmore, Ibid.
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1- Loren Cobb

2- Stochastic Cusp Catastrophe

3- Diffusion Process

4- Drift Function

5- Volatility Function

6- Wiener Process

7- Ito Lemma

8- Stratonovich Lemma

9- Gilmore, 1981 and Mantegna and Stanley, 1995
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1- Carden's Discriminant
2- Bifurcation Set
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Reference: Grasman, 2008.
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1- Cuspfit

2- GEMCAT II
3- Cusp-package
4- R Program
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