
BabyBondConnect (BBC) is a software package for trading goods with combined-value in a

call market. The software was developed at Caltech under the direction of Dr. John O.

Ledyard.The poster session will explain in detail the problem of trading combined-value

goods, the mechanism used by BBC, and the technical speci�cation of the software

package. The poster will suggest further development of the BBC software package, the role

software engineering and experimental economics can play in understanding traditional

markets and electronic markets, and how new market mechanisms can be developed and

tested.
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This note integrates the models of Dewan and Mendelson 1998 DM and Kyle 1985, extending the DM analysis of time-based
competition in �nancial markets to the case of endogenous liquidity. The results enable us to examine the link between…

Read More

The paper aims to analyse the impact of the COVID outbreak on the currency market. The study considers spot rates of seven
major currencies (i.e., EUR/USD, USD/JPY, GBP/USD, AUD/USD, USD/CAD, USD/CHF, and CHF/JPY). To capture the impact of the…

Read More

We report a laboratory experiment examining how demand for exchange-traded fund (ETF) index products a�ects the prices and
trading volume of assets. We compare an environment where the ETF index includes all assets against an environment where a…
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