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Abstract

This file provides a bibliography of the literature on the Microstructure of
Foreign Exchange Markets. It includes clickable links to some of the working
papers, and also clickable URL or por-linkd'| to most of the published papers. I
will add more annotations over time. The BIBIEX database used for this file is
available from my homepage.

The references are organized in three sections: 1) Journal papers; |2) Working
papers; and [3) Books, book-chapters, PhD dissertations, etc.
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pating central bank collects data from the banks and dealers in its ju-
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2&t1d=10519.

31


http://mitpress.mit.edu/catalog/item/default.asp?sid=41716BD0-715F-4656-B26E-39B18B717ED2&ttype=2&tid=10519
http://mitpress.mit.edu/catalog/item/default.asp?sid=41716BD0-715F-4656-B26E-39B18B717ED2&ttype=2&tid=10519
http://www.bis.org/publ/bispap12.htm
http://dx.doi.org/10.1057/9780230226203.0595
http://www9.georgetown.edu/faculty/evansm1/book/outline.htm
http://www9.georgetown.edu/faculty/evansm1/book/outline.htm
http://www9.georgetown.edu/faculty/evansm1/wpapers_files/undersandingFXd1.pdf
http://www9.georgetown.edu/faculty/evansm1/wpapers_files/undersandingFXd1.pdf
http://mitpress.mit.edu/catalog/item/default.asp?sid=41716BD0-715F-4656-B26E-39B18B717ED2&ttype=2&tid=10519
http://mitpress.mit.edu/catalog/item/default.asp?sid=41716BD0-715F-4656-B26E-39B18B717ED2&ttype=2&tid=10519
http://mitpress.mit.edu/catalog/item/default.asp?sid=41716BD0-715F-4656-B26E-39B18B717ED2&ttype=2&tid=10519

ANNOTATION: Data: D2000-1 (4 months, 1996)

[316] Fan, Mintao and Richard K. Lyons. “Customer trades and extreme events in
foreign exchange”. In Paul Mizen (ed.), “Monetary History, Exchange Rates and
Financial Markets: Essays in Honor of Charles Goodhart”, 160-179. Edward
Elgar, Northampton, MA, 2003.
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ANNOTATION: Survey, with a special focus on electronic trading sys-
tems.
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ANNOTATION: Survey
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ANNOTATION: Chapter on FX microstructure.
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ANNOTATION: Among the first to apply microstructure tools to FX!
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