KA BE 1058 ERS2EY

E S o £

W 35 A A e
ﬁ%ﬁi v 7ﬁ’- e
HKF* | HUNG-CHUN LIU
MARKET MICROSTRUCTURE
pPME- 1 L5IA o 2
ESEN cy | B8 HEY 3L
TLBXDIA ‘
o (o) & oT O O
B AABRARAFERET T > 2 BRELRECRTEH Ay a4 2804 o
g CoB ) o w4
A EIRF DAL ﬁfﬁif'f’.;w*n A o
B. FEBAARBII LS F i-cnig® it 4 o
C. HAEAMMEFT T > 283 % -
D. L& 2y chg s 4 o
E 284 amkEins o
Foo 2 8 pm § B2 4 o
1. #IZ WIS MRS
2. Gtk AR B SRk
2. BFEE
AL A
1. Introduction to market microstructure
2. literature for market microstructure
3. Data processing
4, Empirical illustration




ASARRE P IRE PR s AT P 4 AR L

-~ P EREsGER
(=) M (Cognltlve MACAHR 1 Cl =R ~C2Hf-C3 &* ~C4 »47 -

(=) "#iav  (Psychomotor ff#P)4fs# : Pl #% ~P2 &5 & ~P3 b

(=

) TR (Affecti

S KE PR Tk

C5 - C6 13

P4 W44 iP5 f # 1t - P6 4]

=T

it

ve AAAESE TAL X S A2 F A3 EAR AL s

AS it~ A6 R B

By s D RCPeid 2 pRiE

() iﬁ%ﬁﬁ%@ﬁﬁﬁﬂ@wﬁ7rmﬁJ‘rﬁﬁJ?r%%J*
ﬁﬁf:ﬁé}q%ﬁ%ﬂxi HRC-P~AH P -5 o
(Z)F$ I "0 5 1262 5 WEAIER KT (bl4e i

R 2C3~Ch~C6

ST o R FHAICOTT o B LB R R -

OB R B

TP RE

(Z)f RH T L ARFPHRABEEL T Dt ) ~HARFTPHRFHE

AL D) AR

N 4}5 SapE o RIVES] SR '—,?(“r)%*mé‘i 4 1 °

(b4 Tk (#P)¥wac 4 ) 7 $&A ~ AD ~ BEFpF > RI323E 7] - )

i o8 0 RCP ) $e B RGE2) R
L < 3 (@&~
B Y N ISR
1|1 ZAR TG MABHRL 1. Introduction to market P3 | ABCDF
2. T3 pa A AR B SRk microstructure
2. BAHEE 2. literature for market
3. BHEKRE microstructure
3. Data processing
4. Empirical illustration
KEPERZKE > Z2HFE 2
; 570 §og ik R i
B van T = s NS
1|1 FAR TGRS B AHm R FITN | RIT L P HREAR
2. T Bt AS AR AR B SURK R f2
2. BAtRAE
3. BHERE




AFARZ RFERF o AR EFER

RPAREE. B N N

RN

BERBREAE KR4 > LR R fRrzhi

& AW e
& g HREFTARHEDFEERY > i h ~ Aol g@r F
oo
: BrfEp AR CAEREB P RE R UL RS A R
o i B0 RS LB R S A A
BV IRE
N e B L LR P T
R mﬁﬁlﬁ%ﬁmiimﬁ&
: > BB L SRR AR AL 0 35 8 R IT B R DL i
‘ 3&1: AN ] J R
O BiEwER AEL S GfokB ot 220 kB2 B
=3 AV ¢ ~'%':%—g.~£,ﬁ—:{ﬁ; ) T
O ML WhOALRPHGRLS 2 BATREERI e Er
[ S ERE A 1 s
O EBEmE i‘%%%%ﬁ’i%i%&tbi&ﬂiég}f “ R A TER
wxE R £
#* . . : s
o |B Hpdzsz n % (Subject/Topics) % ir
106/02/13~ ¢ 4
W szne | A2
106/02/20~| _,
g o hk A
2| 06/02/26 T 5y A AR AR 7
106/02/27~| _,
Bl g:k
3| 106/03/05 T 5 i A e
106/03/06~] _,
2 bk R VE
Hlosoan | T I ILEEAEAR B SUBRIR ST (D)
106/03/13~| _,
2 4k TRk AR =
S| Loesoa/te | TP B OB HEAR B SURRIR ST (2)
106/03/20~| _,
% 1 kk T kA =
6| L6035 | TP P ORAEHEAR B SURRIR ST (3)
106/03/27~
2 4k Rk 4
71 06/04/02 B (s AR AR B SURRIR ST (4)
106/04/03~|
R
; 106/04/09 AR S (1)
106/04/10~
?| 1060416 | B A F R (1)
106/04/17~ e
100 106/04/23 A F AR (2)
106/04/24~|
e
H 106/04/30 A HLIRS(2)
106/05/01~] _,
B gL 3 R A =
12| e osser | T IR AE HEAE A SUBRAR S (1)




13| VO S 35 0 SRR (2)
| A M SRR (D)
15 122;22;;? BA KR Term paper® #£(1)
16 122;22%? AR Term paper® 1£(2)
17 12?;2?;?? A K Term paper ® 1£(3)
18 122;231? Term paper# % R4 X

CES

ARER

rEXH | TR, ZER

Empirical Market Microstructure: The Institutions, Economics, and

S RN Econometrics of Securities Trading, 1st Edition, Joel Hasbrouck

2

\\\Xr
ol
bull'
Sher

Market Microstructure Theory 1st Edition, Maureen O'Hara

e B CA E Y S0 SRR R e (T 2 SR KT R)
C
®LFE: 200 % @FEHFE: % @BWFFE 400 %
& o
THEA | emRFE 400 %
T | etk () %
" A F ™ k) $u o http://info.ais. tku. edu. tw/csp # o it
e B F (% http://www. acad. tku. edu. tw/CS/main. php) ¥ 7+ % " #fr 1§
U RS 1 20 RN
XMARPErIRENFTL FRYIERPE > p A ERERAFE NALFE -
TLBXD1B1088 0A 4 F /x4 F 2017/1/13  13:32:19




