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Multi-Agent Simulation of Fund Circulation in an Artificial Economic System
Involving Self-Adjusting Mechanism of Price, Production and Investment
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Multi-Agent Simulation is widely used in recent years to analyze the macroscopic behavior of social systems or
financial systems. Previous research works on the macroscopic economic system, on the other hand, are not so many,
although many of the social problems relate to an economical aspect. This study presents a multi-agent model of fund
circulation in an artificial economic system which is composed of producers, consumers and a bank and involves self-
adjusting mechanism of price, production and investment, in order to construct an artificial economic system with
realistic behavior. As a result, it was revealed that characteristic behaviors of a real economic system such as
equilibrium of market price, fund circulation among agents and business cycle etc. can be obtained as a result of the

simulation based on the microscopic rules of acts of each agent and the interaction among them.
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