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This main theme of this course is to give you an overview of empirical
contribution in market microstructure, The class is aimed to prepare you to
conduct independent research on market microstructure, Students are
required to read (or present) one paper in advance every week and discuss
the paper during the class. At the end of the semester, students are
required to submit and present a term paper with clear statement of
motivation, the research question, the methodology, and the expected results
regarding any issue in the field of market microstructure,
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« |P I F\ (Subject/Topics) #ar
101/02/13~
1 . . . .
101/09/19 Brief introduction of this course
101/02/20~
2 : .
101/09/%6 Introduction to market microstructure
101/02/27~
3 : -
101/03/04 Determinants of the bid—ask spread
101/03/05~ _ ] _ _
4 101/08/11 An analysis of intra—day patterns in bid—ask spreads
101/03/12~
5 i -
101/03/18 Limit orders and the bid—ask Spread
101/03/19~ ] .
6 1010395 | Market design: Dealer versus auction markets (1/2)
101/03/26~ ] .
7| 101/04/01 Market design: Dealer versus auction markets (2/2)
101/04/02~
8 B 4= ¥ RE > 2
101/04/08 %[%TTE(E/%}? B (75)1(’{?1 i)
101/04/09~ ) ] _‘ . ‘
% 101/04/15 Other issue in market design: the change of tick ]
size
o] 101704716~ Market mi truct . .
101/04/29 arket microstructure and asset pricing
101/04/23~ ] .
1 101/04/29 Market microstructure and corporate finance
101/04/30~ ] . .
12 Presentation and discussion (1)

101/05/06




101/05/07~
. . . .
lo1/05,13 | Fresentation and discussion (2)
101/05/14~
4 . . .
lo1/05/20 | Fresentation and discussion (3)
101/05/21~
s . . .
lo1/05/27 | Fresentation and discussion (4)
101/05/28~
6 . . .
lo1/06/03 | Fresentation and discussion (5)
101/06/04~
. . . .
L1060 | Fresentation and discussion (6)
101/06/11~ ) .
18 Term paper Presentation b ]
101/06/17
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Paper assignments will be announced in the website of 22 X# ¥+ & or
S RN requested by e-mail: hkchen@mail.tkuedu.tw
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