TR AL B2 58 73 [l 2 E R

2F-3

Intelligent Market: OO 000000
0000000000 bOo000ooooOoooooooooooooooa

0000 YL,oooo2mo0oo*;oooo0t

Abstract:

1. 0000

000000 [Camerer 05)) 00000000000
0 Brain Computer Interfaced 0 000 BCIO DO OO
OOoooo (oo olhuoo BCIOODODOOOOOO
Oo0o0ooo0ooooooooooooooooon
Ooooooooooooooooooooooon
O00oooooooooooooooooooooon
0000000 BClODOOODOOODODOOOoOOoOOoOO
oooooDOoOoooOooDoOOoOoOoooooooooo
o00ooooOoooOooooooooooooogo
00000000000 00000DOO000 Smart
MarketO 0 O O O Intelligent Market 0 0 0000 O
00000000 Smart Market 000000000
oo0oooooooooooooooooooooo
oooooood

2. 000000

Ooooooo BCclODoDoooOoooDoooood
ooboobooboobobooboobooboo
oobooobooboooboboobuoobuooboo
ooboobooboobobooboobuooboo
goobooobobooobooboboboboboo
000000000 Computer Trader Agentd CTAO
oobooboobooboooboboobooboo
ggodoboboboogd

gogoooooobobbobbbbbodooouoogo
ggogooobbbobbobbbtddodouooooo
ggoooooobobobobbbbbtodouooooo
ggoooooobobobbobbbtouodouooooo
gobodboboboobooboboobooboobnoo
00000000 ([Shimokawa 09b))00 000000
gooobobbbooooobbobboooouooo

goooooobobobbbbbbbooououoogo

*Intelligent Market: a Market Maker Type Brain-Computer
Interface, Tetsuya Shimokawa, Tokyo Univ. Science, E-mail:
simokawa@ms.kuki.tus.ac.jp

4-337

Ensemble Learning 1 : SYM(Z L31EEFHTM

Ensemble Learning 2 : A5/ 7/ 3 2 b0 (= SIS T

0 1: Smart Market 0O 0O O0O0O0 20000

goboooooobobooooobobo2b0b000ooon
gobooooooboooooooooboooooooo
gboboboooooooboboboooooogon
oOoooooooooOooooooooooogsvMmOd
gboooooobooboobobobooboooooon
gooooooooooosooooDODDODOTLPO
oo0oooTLPO0O0O0O0O0ODOOOOOOOOOO
gbobooooooooobobobobooooon
gboooog
CTAOO00OQOOOO0OOOoOoOOoOooDOoOoOoo
Oo0O0Ooo crAoooOoooooooooooooo
goooooooooooboobooboboooooooon
obooooooOooboobobobooooooon
gboboooocoooboobooboboboooon
obooboooooooboobobobobooooon
oboboobooooooooboobobobooooon
OocCcTAOUOOOOOODOOOOOOOOOOOoOO
gboboobobooooooooooooooooon
000000 o0 0joo00oooooooooo
gooboooooooboboboooobooogoo
gbooooobooooooooobooobooooo

3. dgnooogooo

(00 01]00000000000O00000O00OO
gogbooboobboobooboobooboo
gboboooooobooboboboooooooon

Copyright ©2011 Information Processing Society of Japan.
All Rights Reserved.



TR AL B2 58 73 [l 2 E R

12 3 4 s 5 7 8 001 12 13
3: price forecast/ 7: previous investment rate

9

/ 11: fictive error/ 12: reinforcement TD/ 13 NIRS

0 2. 0000000000000

Bl sobicc
B subject2
[ subjects
Ml subiccte

Tasks

U 3: 000000000000 0o00oo

0000000000000 Smart Market 0000
00 CTADDODODODODODODODOO0O0D00000000
000000000000000000000000
0oooooo
(1)0000000000000000000000
000000000000000000000000
0000000000000000000000000
0000000000000000000000000
00000000000 /(Lo 02],[Shimokawa 09a]). O
000000000000000000000000
1370000000000000000000000
x 0000000
(2)0000000000000000000000
000000000000000000000000
O0000O00EWAOOOODOOOODOO ARMAO
GARCHOEGARCHOOODOOOOOOOOOOO0O
000000 TLPOSVMOOO0O0O0O0O0O0O0000
000000000000000000000000
(3)0000000000000/00000000
000000000000000000000000
0ooooooo
(4)0000000000000000000000
0000000000000000000000000
00000000000000/0000000000
0000000000000000000 NIRSOODO
EEGOERPOBVPOOOOODODO
020000000000000008000000
000000000000000000000000
0000000000000000000000000
000000000000000(NIRSOOO000
00 (b)00000000000000000000
0000000000000 Fictive error 00000

4-338

Model Switch: Evaluation Ratio

I i hmionata

-

- FPwithBioData
FP
EWAwithBioData
EWA

- SVM

- TLP

20 40 60 80 100 120 140
Periods

0 4 00000000000000OO0DOO0OD

oboboooboooooooooboobobooooon
00000000000oo0oooOO(e)Ooooo
00000o0oooooooooooooodoo
gbobooooooooboobobobooooooon
gobooboooooooooooooooooogon
00000o0oO0ooO0oOo[o oljooooooooo
0000000000000 00000000 Session
o000 vh80 21300000 1699000000
obobooooobo 3sooooooboboooon
obooooboooooobooobbooooooobooo
0000000 Session0000000OCOO0O0OO
gboobooboooobooooobooboooog

o40000000000000DDOOODOOOO
gbobooooooooobobobobooooon
gboboooooooobooboobobooooon
gboboooooboooobobobooooooon
gooobooooogooboobooooooboobooon
O000oo00oOoooO9%s0no0dooooo SvM
O TLPOUOOOUODOOOOUOOOO(OOOOOO
gbobooboooooboobooboboboooon
gbobooooooooobOobooboboooon
gboboooooooooooooboboooon
obobooooooooobooboobobooooon
oo sSsvMoOoooooooooooooooooo
OooOoooO EWAOOOOOOOOO

4. 0god

0000000000000 DO0O0OSmart Marketd
ggboooboooboboooboobuoobuogobod
goboboooobooao

oo
Camerer 05, J. of Economic Literature, 43(1), pp. 9-64 (2005)
Lo 02, J. of Cognitive Neuroscience, 14(3), pp. 323-339 (2002)
Shimokawa 09a, Neurocomputing, 72(16-18), pp. 3447-3461
(2009)
Shimokawa 09b, Neuroscience, 161(2), pp. 347-358 (2009)
00 01,000000000, 15(1), pp. 183-195 (2010.1)

Copyright ©2011 Information Processing Society of Japan.

All Rights Reserved.



