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and information transmission in financial markets

Deng Wen-Ji
Department of Physics  South China University of Technology —Guangzhou 510641  China
Received 6 July 2001 revised manuscript received 28 October 2001

Abstract
The dynamical model for crowding and information transmission in financial markets Eguiluz and Zimmermann Phys . Rev .
Lett. 85 5659 2000 is generalized and the corresponding master equations of the distribution function of crowd size are

solved carefully. It' s proven that the quantity of re-scaled crowd size shows the expected universal behaviors.
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