Index cohesive force analysis reveals that the US market became prone to systemic collapses since 2002
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Text S2: ICF analysis with windows of different sizes
In this study we use a short, 22-day time window. To validate the results obtained using this window, we repeat the ICF calculation, using windows of different sizes. We used a 50, 100, 200, 300, 400, and 500 day window. In Figure S7 we present the ICF as function of window size. It is possible to observe that the transition in market structure, observed for the 22-day window, is observed for all other window sizes. However, as the size of the window increases, the transition 

