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Economic Rule Design by the Integration of Data Analysis and
Agent-based Simulation
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Abstract: In this paper, we introduce the results of researches on economic market system design by integration of data analysis
and simulation. The first is a study to find a threshold value of an appropriate tick size (minimum price unit) for stock price
fluctuation by artificial market simulation. We introduce a study on the influence of arbitrage trading strategy on stock market
stability. Next, we introduce studies on the relationship between network structure and systemic risk by integrated simulation of
interbank network and financial market. Finally, we introduce a project to model negotiations on the value chain and analyze the
impact of the combination of the negotiation system and negotiation strategy on the overall system by simulation.
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Fig. 4: Conditions of Shock Transfer
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Figure 6. Changes in bankruptcies due to price fluctuations
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Figure 7 Evaluation simulation of negotiation system
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Figure 8. Institutional evaluation by constructive simulation
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Figure 9  Detection of Inappropriate Behavior and Evaluation of Impact on
Market Place
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