nature

Letter Published: 11 February 1999
Scaling and criticality in a stochastic multi-agent model of

a financial market

Thomas Lux B & Michele Marchesi?

Nature 397, 498-500 (1999)

[J Save article

View saved research »

4464 Accesses | 1322 Citations | 13 Altmetric | Metrics

Abstract

This is a preview of subscription content, access via your institution

Access options



https://www.nature.com/
https://www.nature.com/articles/17290/save-research?_csrf=avjuIuCdXzvN1FMrpWxHh9a5OncCwwax
https://www.nature.com/saved-research
https://www.nature.com/articles/17290/metrics
https://wayf.springernature.com/?redirect_uri=https%3A%2F%2Fwww.nature.com%2Farticles%2F17290
https://wayf.springernature.com/?redirect_uri=https%3A%2F%2Fwww.nature.com%2Farticles%2F17290
https://www.nature.com/

# Access through your institution

e Purchase on SpringerLink . . .
Receive 52 print issues and online access

¢ |nstant access to the full
article PDF.

199,00 € per year
39,95 € only 3,83 € per issue

Prices may be subject to local taxes which are calculated during checkout

Additional access options:

References

J. Bus. 35

J. Bus. 35

Nature 376

Nature 381


https://wayf.springernature.com/?redirect_uri=https%3A%2F%2Fwww.nature.com%2Farticles%2F17290
https://www.nature.com/nature/subscribe
https://idp.nature.com/authorize/natureuser?client_id=grover&redirect_uri=https%3A%2F%2Fwww.nature.com%2Farticles%2F17290
https://www.springernature.com/gp/librarians/licensing/license-options
https://support.nature.com/en/support/home
https://www.springernature.com/gp/contact

Physica A 245

Physica A 245

J. Fin.
25

J. Econ.

Perspect. 4

Physica D 75

J. Phys. I (France) 5

Physica A 246

Europhys. Lett. 40

Rev. Econ. Stat. 78

Econometrica 65



J. Econ. Dyn. Control 22

J. Econ. Behav.

Organizat. 33

et al
Fin. Stoch. 1

Eur. Phys.]. B 3

et al Phys. Rev. E 49

Appl. Econ. Lett. 3

Phys. Rev. Lett. 70

Phys. Rev. E 49

Econ. Behav. Organizat. 32



Acknowledgements

Author information

Authors and Affiliations

Department of Economics, University of Bonn, Adenauerallee 24-42,

53113, Bonn, Germany

Department of Electrical and Electronic Engineering, University of

Cagliari, Piazza d'Armi, 09123, Cagliari, Italy

Corresponding author

Supplementary information

¥)

Rights and permissions

About this article

Cite this article

Lux, T., Marchesi, M. Scaling and criticality in a stochastic multi-agent model of a financial
market. Nature 397, 498-500 (1999). https://doi.org/10.1038/17290

Received Accepted Issue date
29 October 1998 27 November 1998 11 February 1999
DOI

https://doi.org/10.1038/17290


mailto:lux@iiw.uni-bonn.de
https://s100.copyright.com/AppDispatchServlet?title=Scaling%20and%20criticality%20in%20a%20stochastic%20multi-agent%20model%20of%20a%20financial%20market&author=Thomas%20Lux%20et%20al&contentID=10.1038%2F17290&copyright=Macmillan%20Magazines%20Ltd.&publication=0028-0836&publicationDate=1999-02-11&publisherName=SpringerNature&orderBeanReset=true
https://static-content.springer.com/esm/art%3A10.1038%2F17290/MediaObjects/41586_1999_BF17290_MOESM1_ESM.doc

Nature (Nature) | ISSN 1476-4687 (online) | ISSN 0028-0836 (print)




