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- Crash .

- Rational bubble.

- Asymmetry.

- Zeeman.

- Chartists.

- Fundamentalists.

- Bifurcation variable.

- Normal (asymmetry) variable.
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1- Jammerneg, Rosser, Kenneth, Balasko.
2- Barunik and Vosvrda.
3- Put/Call option open interest ratio.
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- Multimodal.
- Inaccessibility.
- Sudden jump.
9- Divergence.
10- Anomalous variance.
11- Hysteresis.
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1- Delay convention.

2- Manifold.

3- Loren Cobb.

4- Stochastic cusp catastrophe.
5- Diffusion process.
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1- Drift function.

2- Volatility function.

3- Wiener process.

4- Tto lemma.

5- Stratonovich lemma.
6- Carden's discriminant.
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Reference: Grasman, 2008, Fitting the cusp catastrophe in R: A cusp-package primer, Journal of
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1- Bifurcation set.
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1- Cuspfit.
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1- Speculative.
2- De-trend.
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1- Kernel density distribution estimation.
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