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L structural model

2 technical model

® random walks model

4 efficient market hypothesis

® chaotic model

¢ Lyapunov Exponent

7 chaos

8 Strange Attractors

® uncountable

10 aperiodic

1 Sudden Qualitative Breaks in the Time Path
12 Aleksandr Lyapunov

1% Rosenstein Algorithm

14 Jacobian

5 Nychka & et al

16 State-Space

" Random Noise

18 Reconstructed Attractor

1% signal to Noise Ratio

20 Random Innovation

2 Data Vector

22 gcheinkman & Lebaron

28 Center for Research in Security Prices(CRSP)
2 Hsieh

2 Abhyankar, Copeland & Wong
2 Michael D. Mckenzie

27 Close Returns

28 E Panas

2| ondon Metal Exchange(LME)
% Hurst Exponent
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® Lo’ s Modified Statistic

%2 Correlation Dimention

% shintani & Linton

% Dow Jones Industrial Average

% Hongchun Wang, Guanrong Chen $ Jinhu Lu
% Shenzhen Stock Exchange(SZSE)

%7 Shanghai Stock Exchange(SHSE)

% Frequency Spectra

% Muge Iseri, Hikmet Caglar & nazan Caglar
%0 stanbul Stock Exchange(ISE)

#! saturation Embedding Dimention
“2p_yousefpoor , M.S. Esfahani & H.Nojumi
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