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Development of stock market is affected by many factors. It is
difficult to predict changes in prices of stocks because of
many parameters in behavioral algorithms. There is also
problem with learning soft-skills because of many variables.
Application of genetic algorithms can help find suitable pre-
set of behavioral patterns, functions and its parameters. In this
paper we describe creation and implementation genetic
algorithms to existing multi-agent simulation. This existing
simulation provides basic model of simulation of stock market
members behavior. The main goal of this article is describe
how to implement genetic algorithm into this type of
simulation. The main advantage of using genetic algorithms is
dynamically created decision process or function of each
agent. Article describes process of creating decision,
simulating behavior of agents which decision algorithm was
created by genetic programming.

Vyvoj trhu s akciemi je ovlivnén mnoha faktory. Je tézké
predpovidat zmény na tomto trhu kviili velkému mnozstvi
parametra vstupujicich do algoritmi chovani participanti.
Aplikace evoluc¢nich algoritmli mize pomoci pii hledani
vhodnych vzorct chovani, funkci a jejich parametra. V tomto
¢lanku je popsan proces vzniku a implementace genetickych
algoritmil na existujici multiagentovou simulaci. Existujici
simulace poskytuje zdkladni model chovani participantii na
akciovém trhu. Hlavnim cilem ¢lanku je popsat, jak
implementovat genetické programovani do tohoto typu
simulace. Zasadni vyhodou genetickych algoritmu je
dynamicky se vyvijejici vzorce chovani pro kazdého agenta.
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Clanek popisuje proces rozhodovani a simulaci chovéani na
zaklad¢€ vzorct vytvorenych genetickym programovanim.
Development of stock market is affected by many factors. It is
difficult to predict changes in prices of stocks because of
many parameters in behavioral algorithms. There is also
problem with learning soft-skills because of many variables.
Application of genetic algorithms can help find suitable pre-
set of behavioral patterns, functions and its parameters. In this
paper we describe creation and implementation genetic
algorithms to existing multi-agent simulation. This existing
simulation provides basic model of simulation of stock market
members behavior. The main goal of this article is describe
how to implement genetic algorithm into this type of
simulation. The main advantage of using genetic algorithms is
dynamically created decision process or function of each
agent. Article describes process of creating decision,
simulating behavior of agents which decision algorithm was
created by genetic programming.
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Text popisuje model a implementovanou simulaci chovani
obchodnikti na trhu s akciemi. Popsan je jak ptivodni vychozi
model, tak jeho rozsifend a upravena verze. Text popisuje
proces vzniku softwarové simulace, ktera byla vytvotrena pro
ucel zkoumani vlivu okoli na rozhodovani agenta. Simulace je
zaloZena na multiagentovém systému. Text rozebira moznosti
a omezeni jak pivodniho, tak rozsifeného modelu trhu s
akciemi. Dale jsou zde popsany moznosti vytvorené aplikace,
jeji ptinosy a tlohy, které aplikace dokaze simulovat.

Text popisuje model a implementovanou simulaci chovani
obchodnikll na trhu s akciemi. Popsan je jak pivodni vychozi
model, tak jeho rozsifena a upravena verze. Text popisuje
proces vzniku softwarové simulace, kterd byla vytvoiena pro
ucel zkoumani vlivu okoli na rozhodovani agenta. Simulace je
zalozena na multiagentovém systému. Text rozebird moznosti
a omezeni jak ptivodniho, tak rozsifené¢ho modelu trhu s
akciemi. Dale jsou zde popsany moznosti vytvorené aplikace,
jeji ptinosy a tlohy, které aplikace dokaze simulovat.

The text describes the simulation model of stock market
trader's behaviour and its implementation. The original
baseline model and its modified and extended versions are
described. The text shows the process of creating simulation
software, which was created for the purpose of examining the
impact of environment to agent's decision. Simulation is based
on multi-agent system. The text discusses the possibilities and
limitations of both original and extended model of stock
market. It further describes the possibilities created by the
application, the benefits and tasks that the application can
simulate.
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There are many applications of the multi-agent attitude to the
stock market. In this paper we focus on influence of
psychological analysis on each agent decision making process
leading to buying or selling shares. Article inscribes the
creation process of proper multi-agent system simulating the
stock market members, each with its own inner properties and
tendencies. Finally the implementation of the model in object
oriented language is described. The whole model in paper is
working with few basic entities like participants, decision
function, simulation control and reporting module.
Participants on the stock market (software agents) are affected
by the behaviour of surrounding competitors. Each participant
has the different set of inner behavioural rules of processing
his inputs. Developed simulation gives wide range of possible
simulation tasks and our future aim is to upgrade it to the
simulation framework.

Existuje velké mnozstvi multiagentovyvch systémi
simulujicich trh s akciemi. Tento ¢lanek se zamétuje na
psychologickou stranku rozhodovani kazdého agenta, ktery
&ini rozhodovani vedouci ke koupi &i prodeji akcii. Clanek
popisuje proces tvorby multiagentového systému simulujiciho
participanty akciového trhu. Kazdy participant ma své
specifické vlastnosti a tendence. Zavér ¢lanku je vénovan
popisu implementace modelu v objektove orientovaném
jazyce. Cely model popsany v ¢lanku pracuje s nékolika
zakladnimi entitami, jako jsou participanti, rozhodovaci
funkce, kontrola simulace nebo reporting vysledk.
Softwarovi agenti v simulaci jsou pfi rozhodovani ovliviiovani
chovanim okolnich agenti, ktefi je obklopuji. Kazdy z agent
ma vlastni vnitfni nastaveni pravidel chovani na rizné
udalosti. Vytvotfena simulace poskytuje Skalu moznosti pro
simulacni ulohy.
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There are many applications of the multi-agent attitude to the
stock market. In this paper we focus on influence of
psychological analysis on each agent decision making process
leading to buying or selling shares. Article inscribes the
creation process of proper multi-agent system simulating the
stock market members, each with its own inner properties and
tendencies. Finally the implementation of the model in object
oriented language is described. The whole model in paper is
working with few basic entities like participants, decision
function, simulation control and reporting module.
Participants on the stock market (software agents) are affected
by the behaviour of surrounding competitors. Each participant
has the different set of inner behavioural rules of processing
his inputs. Developed simulation gives wide range of possible
simulation tasks and our future aim is to upgrade it to the
simulation framework.
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