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The following three studies were conducted to ready the impact of the
acceleration of the securities market, thee increase in algorithm trading, and the development of Al
technology on the securities market. (1) Through simulation using artificial markets, we research

the complexity arisen from trading by various agents and the complexity brought about by their
interactions. We found even if each trading algorithms are simple traditional methods, combination
of trading algorithm arise the complexity. (2) We developed a trading agents using deep learning and
the agents showed sufficient performance in the artificial electric power market. (3) In order to
carry out the above research, the artificial market simulator U-Mart system was improved and used.
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