"Herbert Simon £%[@E% " V4 =

3 ==

25 * ¢ Jasmina Arifovic

Department of Economics
University of Simon Fraser

Topic : Agent-based Modeling and Experimental Economics

= B - P SR R
P IBR T LEREER FR1
TR S 55 AR
sk * Wfiﬁ?f‘%?*?*?-?
oyl i i S - T RS

A

"Herbert Simon Z7j[|&% "1V 4 = - Agent-based Modeling and Experimental
Economics ( HSSS #13) E[H;{ﬁ]/jf/‘\ 5 1 El?* 5E| 5 FI I-VERE o IR £ 20
NS YT SRSV Arifovie PR LI EL A hif[gﬁﬁju > IR (g |

"Herbert Simon =37 " 75Ehal 4 Herbert Simon PJF% Herbert Simon £% 1975
Fﬂﬁ*[*l’?#{l VST ARES (A. M. Turing Award) — [V iH2% ~ 3% 1978 ?FF%E'@‘%%“:??(*
A 0 MR 1003 B PEEL RIS UGS R R SO o @Eﬂﬁfﬁ (American

Psychologlcal Association's Award) - {93k "%\:ﬁ%ﬁﬁﬂiﬁﬂ‘ V*J[Siil [ putsd o MF
Fﬂﬁ??ﬁﬁ* B IR T ECEE ) i R R G o IE'FEJ?J "R U
HELENESR(E - E"?—E’;'EE?‘FU rﬁﬁ?‘fﬂ ISR

o BETHS :

Arifovic ?"Sf%?ﬂﬁjéﬂ&‘i 1L ?Ei?%%\:?'w\ﬁf Thomas Sargent iFlr*}[ﬁj’ﬁﬁdF@ﬁi(Genetlc
Algorithm, GA) i M| = J Bl A e ‘tﬁ’ﬁﬁﬂﬁ%%m ﬁf'ﬁj ﬁxﬂizkggi‘{ » H
agent-based 7 “Fﬂ?ﬁ%@%’%ﬂ/’m}wl EH BRF erl—fili@‘a sl s Tiﬁg - Arifovic f‘}&EIHJ
(=7 psa A Simon Fraser University, B.C., Canada - T‘E""ﬁ“ﬁ{*[ﬁs«' JHEE &S 5‘3{&5
(5,;}1’11‘}“1 (>[I California Institute of Technology (2002 = 3Z % )~ Federal Reserve Bank
of St. Louis (2003 =)= [FIJE?]f > Arifovic S RLRG R S FUBLR R BRI (Cobweb
Model)==4i 4451 [ (Overlapping Generations Model, OLG Model) Al ;‘k’i‘»{ AN e
PR R RLE > 5 VIR LSS KRS Y B Fﬁﬁﬂfj\r@?\ EAESA SR
TR D -



o FEAFM:

= & Agent-based Modeling and Experimental Economics

B s el PRl 3]

511 (- ) PSR O e

1 [ [ Models of Competitive Firms
14:00 - 17:00 i 271338 % P

5 52 (= ) Fﬂir",*%@ Behavior of the Exchange Rates and
14:30 - 17:00 [ 8 260613 % Speculative Attack

3 513(= ) A b fﬁﬁ%’»ﬁ% Mechanism Design: Computer Testbeds
14:00 — 17:00 U R and Experimental Evidence
5/4 (1) PR A e

4 j [ Models of Fiat Mone
19:00 - 22:00 Fyf 271034 % Y
5/5 (=1 ) P B O A

5 f [ One-shot and Repeated Games
14:00 - 17:00 :[ﬁ 270103 ;f P

o F A3 : Agent-based Modeling and Experimental Economics

This course will focus on agent-based modeling in a number of economic
environments. Each economic model will first be briefly analyzed using the traditional
economic analysis techniques. Then, it will proceed in describing and analyzing the
properties of the models when an agent-based modeling approach is adopted. In our
agent-based modeling, the emphasis will be on applications that incorporate evolutionary
algorithms (genetic algorithms, genetic programming, and evolutionary programming).

However, we will also compare the behavior of a number of other algorithms that have
been frequently used in the literature on modeling economic agents adaptation. Analysis of
the behavior of agent-based model will then be followed by presentation of the
experimental evidence of the behavior of human subjects in the same environments.
Subsequently, there will be discussion whether agent-based models can capture
experimental behavior.
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