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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
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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...

Chapter 3

Cooperation as the Outcome of a
Social Differentiation Process in
Metamimetic Games (pages 26-42)

David Chavalarias

What are the principles underlying social
differentiation ? Socio-economic models
generally consider agents that pursue
some particular ends given prior to...

Chapter 4

Probability Distribution Dynamics
Explaining Agent Model

Convergence to Extremism (pages
43-60)

Guillaume Deffuant, Gérard Weisbuch

This chapter studies continuous opinion
models with extremists, and we use
probability distribution models which
approximate the behaviour of agents
based...

Chapter 5

Artificial Science: A Simulation to
Study the Social Processes of
Science (pages 61-67)

Bruce Edmonds

Science is important, not only in the
knowledge it gives us, but also as an
example of effective distributed problem
solving that results in complex and...
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Chapter 6

Understanding Tag Systems by
Comparing Tag Models (pages 68-
80)

David Hales

Since Holland (1993) introduced the
concept of tags a number of tag models
with intriguing and potentially very useful,
properties have been advanced.
However...

Chapter 7

Effects of Land Markets on
Competition Between Innovators
and Imitators in Land Use:
Results from FEARLUS-ELMM
(pages 81-97)

J. Gary Polhill, Dawn C. Parker, Nicholas M.
Gotts

This chapter explores the effects of a more
realistic agent-based land exchange
mechanism on the relative competitive
success of innovative and imitative...

Chapter 8

Introducing Social Issues into a
Minority Game by Using an Agent
Based Model (pages 98-114)

Marco Remondino, Alessandro Cappellini

In this chapter, the authors perturb a
Minority Game (MG) with some sociological
issues, first of all by implementing a social
network among the involved...
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Probabalistic Inference for Actor
Centered Models (pages 115-125)

Gero Schwenk

The analysis of relations between different
levels of a system is a key issue in social
science simulation. Here, | discuss the
contribution of different...

Chapter 10

Learning to be Altruistic (pages
126-137)

Gennaro Di Tosto

Evolutionary studies account for
cooperation under the shadow of the
future. But how can altruism spread
without direct reciprocity? Learning from
punishment...

Chapter 11

Modelling of Water Use Decisions
in a Large, Spacially Explicit,
Coupled Simulation System (pages
138-149)

Andreas Ernst, Carsten Schulz, Nina
Schwarz

This chapter presents the purpose, the
basic concepts, the implementation, and a
scenario run of the agent-based part of a
large Decision Support System for...
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151-168)

Javier Gil-Quijano

In this chapter, we present a multi-agent
system that models and simulates the
dynamics of intra-urban mobility through
the automated formation and evolution...

Chapter 13

The Role of Risk Aversion and
Technical Trading in the

Behaviour of Financial Markets
(pages 169-179)

José Antonio Pascual
In this paper we show how agent based

social simulation helps us to improve some

of the traditional models and theories in
financial economics. In particular...

Chapter 14

Emissions Permits Auctions: An

Agent Based Model Analysis
(pages 180-191)

Marta Posada

In this chapter the authors demonstrate
with three relevant issues that Agent
Based Modeling (ABM) is very useful to

design emissions permits auctions and to...

Chapter 15
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Networks (pages 192-206)

Nicole J. Saam, David Sumpter
Concession behavior is typically seen in
bargaining processes, e.g. in
intergovernmental negotiations. In
traditional bargaining theory, especially
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Chapter 16

Regional Policy Hints from
Heterogeneous Agents
Simulation (pages 207-223)

M. Salzano

Following the traditional approach to
decision theory there is a strong difficulty
to obtain policy hints for complex systems.
Vice versa, the study of...

Chapter 17

Analyzing the Influences of
Passive Investment Strategies on
Financial Markets via Agent-
Based Modeling (pages 224-238)
Hiroshi Takahashi, Satoru Takahashi, Takao
Terano

This chapter develops an agent-based
model to analyze microscopic and
macroscopic links between investor
behaviors and price fluctuations in a
financial...

Chapter 18

Exploring the Effects of
Campaigning Strategies for the
Organisation of Collective Action
Using Empirical Data (pages 239-
251)

Robert Tobias

In a collective action, people act together
with the intention of producing public
goods. Public, or collective, goods are
states or objects that benefit the...
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EXamining the Mytn or Mohey

with Agent-Based Modelling
(pages 252-263)

Satoru Yamadera

This chapter presents an agent-based
computational model of the emergence of
money. It is based on classical economic
theories of money, advocating that
money...

Chapter 20

Friends and Buffaloes: One

Game, Two Modelling Processes
(pages 265-279)

Stanislas Boissau, Francois Sempé, Alain
Boucher, Alexis Drogoul

Starting from a simple gaming-simulation
experiment about the management of a
common resource, two modelling
experiments were conducted in different
settings....

Chapter 21

The Evolution of Coworker
Networks: An Experimental and

Computational Approach (pages
280-293)

Arianna Dal Forno

When selecting work team members
several behavioral components concur. In
this chapter we are interested in
investigating the effects of these
components in...
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a complex knowledge integration process
named ‘thinking along’. Here the firm is
modelled as a working environment...

Chapter 23

Stress and Expectation in
Double-Auction Market:
Simulations to Study Models
Deduced from Experimental
Economics (pages 311-322)

Juliette Rouchier, Stephane Robin

This paper describes a multi-agent model
of double-auction market in which
simulations are led. In our study of market
we focus on information processing and...

Chapter 24

Stakeholder Participation in
Investigating the Impact of E-

Commerce Upon the Value Chain
(pages 323-341)

Richard Taylor

This chapter discusses qualitative and
quantitative approaches to informing and
validating ABMs. Research is introduced
which addresses the question of how...
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