2021 J 64 12V

NooA AJdN

~N

YN A
N 1

mizutata [atj]gmail.com
@takanobu_mizuta (twitter)

https://mizutatakanobu.com

—_—_—————_———_—_—_—_—_—_ e — — —

o | 2

A

https://mizutatakanobu.com/2021e.pdf

T 1+ a : https://mizutatakanobu.com/sankou.pdf
English ver:  https://mizutatakanobu.com/2021kyushu.pdf


https://mizutatakanobu.com/2021e.pdf
https://mizutatakanobu.com/
https://mizutatakanobu.com/sankou.pdf
https://mizutatakanobu.com/2021kyushu.pdf

N | O
Gi 4 J 1 4
I’ ~
K
AT T
K
DA A
K I &
J K
A d
a A

: https://mizutatakanobu.com/2021e.pdf

McMillan[2002]

/l


https://mizutatakanobu.com/2021e.pdf

—_—
it

2000
2002J 4 {

—
Q«

Cic
> < <
—(3 3

> N —@

AN <

2004 J /1
N J N A K Ae
2005 J

2006 J z 2010

2009J A 40

2011J 40 M1

—(3

x —_— s
—_
00
e
-~
Z
2

J
2014 J 9 K p TP
2017 " A o
) N AT [ A A A A

—_—C3

2007 J v 1 AN
2009 A G A

2014 A0dT 0 4 Mi
2016 J A 11 A [ \ 41 7z 2019J° 0 4

2017 18J° A T4V 1T+ p P
2019 J Computational Finance and Economics Technical Committee Member on IEEE CIS



J 0% 0%+ J4 a
https://mizutatakanobu.com/2020110PT.pdf

HFTp High Frequency Trades P

-
A |

I
(¢
~

1



https://mizutatakanobu.com/202011OPT.pdf

/

A N https://mizutatakanobu.com/20210118.pdf

J 0° 0°7 J4 a | https://mizutatakanobu.com/2020110PT.pdf

A 04, @ . 0 Gs | https://mizutatakanobu.com/20161005x.pdf

(&

. “ /l /1,, [ % SPECIAL REPORT
J 0~ Oo 11 gt :

https://www.sparx.co.jp/report/special/

2021/4/12 " " A KJd = 0 0
2020/12/22 A A K 50

2020/9/15 obo® 6° K

2020/8/4 A D0° 0
2020/7/3 A K T Qo -

2020/1/24 J 4 A 0 N A
2019/9/18 A " a KD no

2019/7/8 4 N

2019/4/13 4 ~ 0° pédA SEAPKJ T 0° K
2019/3/11 Y 1
2018/5/21 A
2018/4/23 X N\ & [ K

2016/12/2 T -K 1 -1

4 0 4 A K 4
https://money  -bu-jpx.com/news/article008322/

nJd 4 N NAd
19 /



https://www.sparx.co.jp/report/special/
https://www.sparx.co.jp/report/special/
https://mizutatakanobu.com/20210118.pdf
https://money-bu-jpx.com/news/article008322/
https://money-bu-jpx.com/news/article008322/
https://mizutatakanobu.com/202011OPT.pdf
https://mizutatakanobu.com/20161005x.pdf

A1

J 0 A i N oA , 42020 T
' I X4 T T He N A4 N7
https://www.coronasha.co.jp/np/isbn/9784339028225/

A [ A

X4 0 (2021) NooAAd NoAd T 1 44
A Py A 2021 J 54

https://doi.orq/10.11517/jjsai.36.3 262
amazon: https://www.amazon.co.jp/dp/B092XBKFKN/

n

N (2014) N A A i A A N N, 4
A6dT U7 1 o s | _
2014 J 94 26 p T PP > 8404 P

https://mizutatakanobu.com/jphd.htm

A 1 a

Mizuta (2019) An agent -based model for designing a financial market
that works well, arXiv https://arxiv.org/abs/1906.06000

Slide: https://mizutatakanobu.com/2020CIFErb.pdf
YouTube: https://youtu.be/rmlb72ykmIE
A

Mizuta (2016) A Brief Review of Recent Artificial Market Simulation Studies

for Financial Market Regulations  And/Or Rules, SSRN Working Paper Series
https://ssrn.com/abstract=2710495

Multi-Agent Series

TNFI—Vzobi—X B6 4

TWFI-JIMIED
sMhBENIalL—-av

e [FrLFUARERSATOREMA]
o [ERERNSOERSEE2021)



https://arxiv.org/abs/1906.06000
https://arxiv.org/abs/1906.06000
https://ssrn.com/abstract=2710495
https://ssrn.com/abstract=2710495
https://mizutatakanobu.com/jphd.htm
https://mizutatakanobu.com/jphd.htm
https://www.coronasha.co.jp/np/isbn/9784339028225/
https://www.coronasha.co.jp/np/isbn/9784339028225/
https://youtu.be/rmlb72ykmlE
https://youtu.be/rmlb72ykmlE
https://doi.org/10.11517/jjsai.36.3_262
https://doi.org/10.11517/jjsai.36.3_262
https://mizutatakanobu.com/2020CIFErb.pdf
https://mizutatakanobu.com/2020CIFErb.pdf
https://www.amazon.co.jp/dp/B092XBKFKN/
https://www.amazon.co.jp/dp/B092XBKFKN/







Agent - Based Model, Multi - Agent Simulation, Artificial Market

Agent -Based Model ¢
1 Agent 9 " homogeneous A A
4

Multi - Agent Simulation ¢

I Agent heterogeneous

Artificial Market: A A A
I Agent-Based Model A A




n
A4

U

A 41,2007 ¥ https://www.nttpub.co.jp/search/books/detail/100001751

K

it 5
25

ﬂ'l".': # 'rl'-"'.' .
NiEl g
0l Lol AR

N ” dt 4 J T 4
) /l

NT AN 4

1

10


https://www.nttpub.co.jp/search/books/detail/100001751
https://www.nttpub.co.jp/search/books/detail/100001751

AN Ad N

" A A (AN), 2015, -Rethinking Regulatory Reforms®°, the 6th
https [lwww.fsa.go. |p/common/conference/danwa/20151013/01 pdf

K J4A A t  (f N) 2018, /1A T

https://www.fsa.go.jp/common/conference/danwa/2018/20180526.pdf el [ ]
" A A (1 A)2015J L WJ
p A N s ) P -
3V 1 * 4 \
g 1 & AT J A 1
v ( *) *

140 A A4 0 -

A
N ODAG&A J 04 140 A4 7 A
N a

https://commons.wikimedia.org/wiki/

File:Eastland disaster port_side.jpg#/
media/ File:Eastland disaster port_side.jpg

11


https://www.fsa.go.jp/common/conference/danwa/20151013/01.pdf
https://www.fsa.go.jp/common/conference/danwa/20151013/01.pdf
https://commons.wikimedia.org/wiki/File:Eastland_disaster_port_side.jpg#/media/File:Eastland_disaster_port_side.jpg
https://commons.wikimedia.org/wiki/File:Eastland_disaster_port_side.jpg#/media/File:Eastland_disaster_port_side.jpg
https://commons.wikimedia.org/wiki/File:Eastland_disaster_port_side.jpg#/media/File:Eastland_disaster_port_side.jpg
https://commons.wikimedia.org/wiki/File:Eastland_disaster_port_side.jpg#/media/File:Eastland_disaster_port_side.jpg
https://www.fsa.go.jp/common/conference/danwa/2018/20180526.pdf
https://www.fsa.go.jp/common/conference/danwa/2018/20180526.pdf

S

12



VN

N a

13



, 20164 0

00

£
£
e
(®)]
O
(o]
—
Lo
(9]
o]
~~
4
(@]
o
o]
~~
o
(@]
(]
(@]
o]
o
e
7]
(@]
Ko
(O]
4
W
(@]
=
e

https://ncase.me/polygons )

-jal/

## @ ©
#+3xQBR®Q
+#+® O®B
® ® ® = #
B®® # = =
##H® O
#t #3x @QQ

#+ % % ©

H*

®
®

3

/

1
0

A
14

8

(

A
A

@@=+ B
#Q®@#® O
# @+ QB =
® # ® # ©
#® = = x#0B
# Q@+ Q@
# % QO

H* ® #

# © —

® ® O
@ OB® #
@® OB x %
# % Q%
# s O
# % % QO
®

®

*H H

14

d7



http://www.keisoshobo.co.jp/book/b251669.html
http://www.keisoshobo.co.jp/book/b251669.html
https://ncase.me/polygons-ja/
https://ncase.me/polygons-ja/

s, NHKREX{EE @

FEIOF DA INADBROEDD [CDOWT. REAZOMAE LA 1%
7 1 EOTSE1L—23 2 UER. MREEHSDEITET. ARER

DEEEATOEU RS T LM TERZ LT 3HEIC.

] REWEREOLIBICESEZ WREEED ANCEF JBRELS

Hﬁ SR - 2018/04/01

e EWEESEE. I RELREOCS OBRESEROINSECEFTS. . I
e L EEACiEL TR EY R L33y TEDESHEEOEEERE < EHS
RO EOEELNEE. [BLVESEECRV] FEEOEFICRMS
https://mainichi.jp/articles/20180402/dd|/k33/010/298000¢c https://www3.nhk.or.jp/news/html/20200220/k10012294081000.html
http://www.city.okayama.jp/toshi/gairokoutsuu/gairokoutsuu 00206.html ( ) https://doi.org/10.1527/tjsai.D -K28

-) ey s %ﬁmﬁlﬁﬁ /1 NHK 6 N d
BixkaEs p
= ( J)
RIAMNTRAD 2= fi b

;_JL-I;I—?:‘;}I;};&S:Lﬂ—:‘/a‘/'Cﬁ%
%k S B8 D 7k 8 K /I

554 [l Ty ZROaE B SRR SR &= (P26 1A 17H)

S REPDFI 7 )
St EMERE D RSPOF 7 1)
Ste—1 BfE Ll —ialARS(PDFI7AL)
& [\ EEE ol —i3 Case A PEERRAZESLL(SEENWMNI Tl
B ojE g zal—irgle Cazse A MEEAAZESLOTEEIWMY D T L
B B EHEEZalo—3i30 Caze B PEEREIZESRY(SEEIWNIT L
& [#  REEzalo—i3s Casm B PEEREIZEER VO EZENWM T )L

)~ 40dT 4

https://covid19outputjapan.github.io/JP/

)
)
)
)

Bk A fE B 22550 4F

e — 2 #EEOEST-EMEEIPDF 7 )L) A ﬁ*Eé%‘Lﬁi%[:{i?irtj‘f:?-LTﬁﬂ‘ﬁ%Hfi%L.
e —_— - W ERICRI-RERLT T Bloh-fmisi HREE
EHs WLEERELS S OBFERIPDFIT L) s Sl el

FEEOIF -BATHRETS!
CRREE T I SRR

http://www.mlit.go.jp/toshi/toshi gairo tk 000052.html

https://jww.iss.u  -tokyo.ac.jp/publishments/books/2012/hoshiro 2012 03.html 15



https://mainichi.jp/articles/20180402/ddl/k33/010/298000c
https://mainichi.jp/articles/20180402/ddl/k33/010/298000c
http://www.city.okayama.jp/toshi/gairokoutsuu/gairokoutsuu_00206.html
http://www.city.okayama.jp/toshi/gairokoutsuu/gairokoutsuu_00206.html
http://www.mlit.go.jp/toshi/toshi_gairo_tk_000052.html
http://www.mlit.go.jp/toshi/toshi_gairo_tk_000052.html
https://jww.iss.u-tokyo.ac.jp/publishments/books/2012/hoshiro_2012_03.html
https://jww.iss.u-tokyo.ac.jp/publishments/books/2012/hoshiro_2012_03.html
https://www3.nhk.or.jp/news/html/20200220/k10012294081000.html
https://www3.nhk.or.jp/news/html/20200220/k10012294081000.html
https://www3.nhk.or.jp/news/html/20200220/k10012294081000.html
https://covid19outputjapan.github.io/JP/
https://doi.org/10.1527/tjsai.D-K28
https://doi.org/10.1527/tjsai.D-K28

/A /A 1 A K i
https://www.washingtonpost.com/graphics/2020/world/corona -simulator/
x  https://www.washingtonpost.com/graphics/2020/health/corona

-simulation -japanese/

Why outbreaks like coronavirus

spread exponentially, and
how to “flatten the curve”
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