系別：財金所博士班

課程：市場微結構 Market Microstructure
上課時間地點：週四 第 2,3,4堂 / 
授課老師：謝文良  wlh@mail.tku.edu.tw
The main theme of this class is the “market microstructure”, a prosperous research field with reputable journals devoted to.  The class is design for Ph.D. students with background in investment and financial management.  Prior knowledge about market microstructure is not required.  The class will review one paper (by a student) every week following sequence listed in below.  Theories and empirical evidence on the microstructure will be discussed.  Students are required to read the paper in advance and discuss/comment on the paper during the class.  A term paper regarding any topic of market microstructure is required for every student.  The term paper to be submitted at the end of the semester should be a half-done manuscript with clear statement of the research purposes, the methodology, and preliminary results.  
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