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2 Coarse-grained drawdowns

% Johansen,2003

* Leading indicator

% Cagetano and Yoneyama

® Rational bubble theory

" Blanchard and Watson,1982

& Irrational bubble theory

° De Long, et al.

10 Nonlinear dynamics theory

! Chen and Li,2012

12 Johansen and Sornette,2001

13 Johansen,2003

¥ Earthquake

!5 Chen,1996,2002

16 Sornette

7 Johansen

'8 Bouchaud

¥ |IBOVESPA

2 Dow Jones average

2 Tornado

2 Basis Function

2 Finite Energy

2 Continuous wavelet basis function

% Admissible condition

% Mexican Hat wavelet

" Meyer wavelet

% Johansen,2003,p:158

2 Drawup

% Jacobsson,2009,p:8

3 Scale-time chart

%2 Price spread

% short-term trading
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% Least squares method

% Holosko, Thyer,2011

% Oshern



