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This course surveys recent contributions in market microstructure theory.
Market microstructure is the study of the process and outcomes of
exchanging assets under explicit trading rules. With explicitly speci ed asset
trading mechanisms, optimal trading strategies for di erent classes of traders
are considered, and the properties of the resulting equilibrium price and
volume are examined,




e
Sk B R

s z340(Cognitive) © F & &
s 2 (Affective) : F & A2

AEALHE P HERE R R

oo PR B

pAEA ¥R Tiuae (Cognitive) | ~ THR (Affective) | £ T Hic (Psychomotor) |

3l

P E R %ﬂﬂ “ LR

S fEEIATE L g v

ﬁlpmﬁl "H‘U ‘ﬂl«)i‘l A‘\]%]gﬁfﬁ??

= ~ it (Psychomotor) @ ¥ & 3L P ensl b (T Pipeffe (F2 B9 o

23 33
Fﬁklg g °
o

; 3 S 4 a
5 KE PR 2) ¥EpE(E?)
|| ARERTHF R T G MERAARIZ| This course surveys recent contributions in market
s 89 UK, microstructure theory.
HEPEZPRE o A RABERKE P
wl o T sG] s s g
B 12 ﬁ%‘i‘?i] ’]"?'» Hb 3 %j‘\—% %,\ ?Ig ; /24: ‘EJ_‘;L_ : )(\
1| %% | ACDF 235 ERUIRNS 0 FL(ZrE~Z25)
ok R £
f’f pPAzzz m % (Subject/Topics) ey
109/03/02~
1 : ey s
100/03/08 | Walrasian and Radner Equilibria
109/03/09~
2 : ey s
100/03/15 | Walrasian and Radner Equilibria
S0~ o i S o
l00/03/22 | Rational Expectations Equilibrium Models
Juommsl o o i S o
l00/03/29 | Rational Expectations Equilibrium Models
R i S o
100/04005 | Rational Expectations Equilibrium Models
o 1000~
109/04/12 | “@THEr 1NEOres
RS .
109/04/19 | “@THET L1Neories
NI
109/04/26 | “ATHET L1Neories
109/04/27~
9 _ .
109/05/03 Order—Driven Models a 1 a Kyle
109/05/04~
10 D
109/05/10 Order—Driven Models a 1 a Kyle
109/05/11~
1 DO
109/05/17 Order—Driven Models a 1 a Kyle
109/05/18~ _ .
12 Quote—Driven Models a 1 a Glosten and Milgrom
109/05/24
109/05/25~ _ .
13 Quote—Driven Models a 1 a Glosten and Milgrom
109/05/31
109/06/01~ _ .
14 109/06/07 Quote—Driven Models a 1 a Glosten and Milgrom




109/06/08~ . .
15 109/06/14 Theories of Trading Volume
109/06/15~ . .
16 109/06/91 Theories of Trading Volume
109/06/22~ . .
17 109/06/28 Theories of Trading Volume
109/06/29~ .
18] Jggor0s | FCPRIRERAR AL A
Theories of Trading Volume
% 3l
/lf?iijg
wEXE | EH #ZEA
e HIEER
wit
$4 %
LT " fe w1 P
o B ORI Y R e R L SRR B)
o ¥
L Z=F % @FEFE: % @HFFE 500 %
ﬁ i > =4 .
TS| emiiE 500 %
T Ot () %
"kEH A FI® ks, gy https://info. ais. thu. edu. tw/csp & ¥ it
G % | FToRBTR TREFEAIRL LS @
XABRBEARENEL cFRYIRRPE > H A HER LA FE LR -
TLBXDIB1088 0A % 3% /3 F 2020/3/16  19:18:29




