The 21st Annual Conference of the Japanese Society for Artificial Intelligence, 2007

1C3-5

Joooobooobooobooobooobooobn

Development of stock exchange simulator and automated trading strategy

oooo*t
Naoki Kuroda

ogort
Makoto Yokoo

ooo+

Atsushi iwasaki

“00000000000O00oooo
Graduate School of ISEE0 Kyushu University

In current financial market, it is crucial to develop new trading strategies and support tools by utilizing infor-
mation technologies. When developing such strategies and tools, having some trading simulators is very important
to perform risk-free experiments and to shorten the development /verification time.

In this research, we develop a simulator called Stock Exchange Simulator (SES). In SES, an artificial stock
market is created. The market integrates orders from real market and virtual trading agents in real time. While
the results obtained in the SES is close to those in the real market, virtual trading agents in the SES interact with
each other. We can use the SES to evaluate various trading strategies, as well as the interaction between multiple
trading strategies. To demonstrate the capability of the SES, we have successfully implemented two automated
trading agents and observed the interaction among them.
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3. Stock Exchange Simulator (SES)
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