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Design of Prediction Market Simulation Using Co-Evolution of Agent

R OMETE (Fi) : HEOTHHE TH Y NSk 2 FHITHY— L E L THHWSZ &0
TEATHHBICHOWT, Thazo—Yzr by Ialb—yarth200n— 0 MR
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WFZER R OMEEE (3230) @ In this research, prediction markets were set as the target, which
are real markets and also can be used as a tool to predict the future. The design of
agent—based-simulation of prediction markets is necessary to study them deeply, and I
tried the purpose by using co—evolution of strategies. After the formulation and framework
development, various models of strategies were introduced and co—evolved, finally it was
confirmed that the evolved ones were reasonable agents and the prediction was more
accurate. In addition, some knowledge about Monte—Carlo Tree Search is attained.
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