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' Largest lyapunov exponent

2 Reconstruction phase space

® Hurst exponent

* Brock, Dechert and Scheinkman

® Independent and identical distribution
® Correlation Integral
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2 Correlation Sum

® Embedding dimension
* State space

® Attractor space
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2 Resampling

% Cross-validation
* Jackknife

% Delta-method

® Montecarlo
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