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This course is a specialized course for students in major of Physics. Econophysics is an
interdisciplinary research field, applying theories and methods originally developed by
physicists in order to solve problems in economics, usually those including uncertainty
PR TR A or stochastic processes and nonlinear dynamics. In this course, many subjects studied

(Description)

in Econophysics will be introduced, such as the basics knowledge about financial
markets, the explanation of the "fat tails" in the distribution of many kinds of financial
data, memory effects and time correlation, fractal feature of macroscopic financial
markets, microscopic model of financial markets, etc.
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