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Construction of the Stock Trading Agent Using Reinforcement Learning
Yoshiaki Kodama  Mengchun Xie
Wakayama National College of Technology

System trading is an investment method to buy and sell according to rules of a buying and selling automatically.
Recently, it attracts the attention among individual investors in the world of a large scale fund through KabuRobo. It is
important that an agent accomplishes a task autonomously. In this research, we construct a stock trading agent which
learns buying and selling rules using reinforcement learning. Then, we examine learning algorithm and construction
method of state space for getting more profit. Finally, the effectiveness of stock trading agent is verified by the testing

experiments.
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