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A design and evaluation of Q-learning agents on U-Mart
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In late years an artificial market attracts attention because it can explain complex behavior of market economy.
U-Mart is an open-type test bed of such an artificial market. In this study, we design a Q-learning agent that
autonomously makes a trading decision to always make a profit on a transaction. We construct three types of

agent and examine which is the best on U-mart.
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Q(s,a) «— Q(s,a) + afrir1 +ymax Q(s',a) — Q(s,a)] (1)
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