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1. Asymmetric Timeliness Measure
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1. Lines of credit
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1. Adverse Selection
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1. Trading Days (TD)
2. Trading Volume (TV)
3. Relative Trading Volume (RTV)
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1. Depth of Monetary

2. Quantity of STOCK for Bid
3. Price of Bid
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5. Price of Ask

6. Ratio Depth of Monetary

7. Absolute Spread

8. Ratio Spread
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1. Price of Ask

2. Price of Bid

3. Quantity of Ask
4. Quantity of Bid
5. Stock Price (SP)
6. SIZE
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