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課程目標課程目標

模型與決策工具的應用。

Objectives

This course surveys recent
contributions in market microstructure
theory. Market microstructure is the
study of the process and outcomes of
exchaging assets under explicit
trading rules. With specific trading
mechanisms, the price formation
process is analyzed and price
properties examined.

教材教材
Presentation Teaching

Materials
Presentation

成績評量方式成績評量方式  Grading Final Report
教師網頁教師網頁  

教學內容教學內容

1.Corporate Finance
2.Economics of Information
3.Market Microstructure

Syllabus

This course surveys recent
contributions in market microstructure
theory. Market microstructure is the
study of the process and outcomes of
exchaging assets under explicit
trading rules. With specific trading
mechanisms, the price formation
process is analyzed and price
properties examined.
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