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Abstract

This chapter develops an agent-based model to

analyze microscopic and macroscopic links

between investor behaviors and price fluctuations

in a financial market. This analysis focuses on the

effects of Passive Investment Strategy in a

financial market. From the extensive analyses, we

have found that (1) Passive Investment Strategy is
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have found that (1) Passive Investment Strategy is

valid in a realistic efficient market, however, it

could have bad influences such as instability of

market and inadequate asset pricing deviations,

and (2) under certain assumptions, Passive

Investment Strategy and Active Investment

Strategy could coexist in a Financial Market.
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This chapter describes the development of

a prototype multi-agent based model – the

Tax Compliance Simulator (TCS) – designed

to help tax administrators think...
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Since Holland (1993) introduced the

concept of tags a number of tag models

with intriguing and potentially very useful,

properties have been advanced.
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This chapter explores the effects of a more

realistic agent-based land exchange
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In this paper we show how agent based
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of the traditional models and theories in
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