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Example (Week t, Logarithm of Last Week's Rate = 5.20)
STEP 1: Perception

Factors:  Interest Trade VIP Trend
News ++ - S
SIEP 2: Prediction
et
Weighs: 05 L0 401 430

Agent i’s Forecast
Mean = trunc{ . J3 (News)x(Weight)} x scale
= trunc{(+2)x(+0.5)+(- Dx (- 1.0+(-3)x(+0. 1 )+(+2)x(+3.0)} x 0.9
=+7x0.02=+0.14

0 Rise from Last Week’s Rate
Variance =~/ News x Weight > 0) 2 Z(News x Weight <0) *
+2%0.5 + (-1)x(-1.0) + 3x2.0} - (-2x0.1}
8.00

STEP 3: Starategy Making
Agent i’s Optiomal Position
= (Forecast Mean )/ (Forecast Variance)
=+).14x8.00=+1.12
Agent i’s Trading Quantity
= (Optimal Position) - (Last Week’s Position)
= +1.{~ (-0.74) = +1.86 (Buy)

Agent i’s Strategy =) 1.86 Buy (if Rate < +0.14)
o0 Action  (if Rate > +0.14)

STEP 4: Rate Determination

Rat Trade No trade
emand Curve Supply Curve,
’

'

This Week’s Rate

Equilibrium - -
5.2040.50=5.70 g

.50
Last Week’s Rate -s
5.20

STEP 5 : Adaptation Quarity
Agent i’s Chromosome = {+0.5,-1.0,+0.1,+3.0 }
Agent i’s Fitness = - | (Forecast Mean)-(This Week’s Rate)
=-|(+0.86) - (+0.50) I =- 0.36
= GA (Selection,Crossover,Mutation)

T
Trading Volume

New Population
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STEP 1 in Next Week t+1
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