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The Rational Trading Agent by Using Economic Fundamentals
AOSHIMA Kentaro

abstract: Recently Artificial Markets on which machine agents trade virtual stock have recieved scholarly

attention with hard movement of actual financial markets. Researchers try analyzing the complexity of actual

markets by using Artificial Markets. U-Mart is also virtual futures market,which uses existent price data as

spotprice. Until now, agents on U-Mart use technical analyses for trading or predicting price. But movement

of stock prices are affected by economic fundamentals. In this paper I propose the agent which uses news on

U-Mart. The agent predicts spotprice with Neural Network which inputdata are technical data and numeric

calculated from frequency of specific keywords from news. And I compare the proposed agent to a agent which

uses only technical data. As a consequence the proposed agent trade rationally than technical agent.
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