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Twenty years of TAIEX index and daily returns centered at Oct. 11, 1989(vertical dashed
line). The 5% and 7% limit (horizontal dashed lines) to the daily changes were imposed
respectively before and after Oct.11, 1989.
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http://www.myoops.org/twocw/mit/Civil-and-Environmental-
Engineering/1-061Fall-2004/LectureNotes/detail/1-anim.htm
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Empirical probability distribution for TAIEX daily changes over 34 years
period. A Lévy distribution(solid line) and a normal distribution(dashed

line) are also shown for comparison
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Eshel Ben-Jacob, et al (2001)
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