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A

activity-based descriptions 232

adaptive network-based fuzzy inference
systems 179

agency theory 294

agent-based models 80

ANN architecture 10

ANN generalization 9

arc reversal 69

artificial market 100

artificial neural network (ANN) 2, 35

asymmetric information 150

asymmetric market 89

B

barren node removal 69
basket options 35
Bayesian networks 65
Bayesian theory 65
behavioral analysis 168
binomial trees 36
bounded rationality 153
brokerage industry 120
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Cc

capital controls 235, 241, 243
capital restrictions 238

coevolutionary genetic algorithm 105

computer simulations 207
conditional expectation 69

constant relative risk aversion (CRRA)

3
cost estimation 184
criminal justice system 229
crossover 16, 106

D

decision 218

decision making 152

decision support 63
development fundamentals 208
discrete wavelet transform 35
double auction 80

E

electronic exchanges 121
electronic traders 119
energy uncertainty 280
engine testing 179



exchange controls 253
execution uncertainty 280

F

financial environment 218
flat-supply double auction market 94
foreign direct investment (FDI) 236
fuzzy systems 181

G

genetic algorithm (GA) 2, 35
genetic operators 106

genetic training opimization 16
GIS network data 173

H

heuristic-data mining 218

hybrid agents 218

hybrid modeling 232

hybrid-decision support system (HDSS)
218

inadequate management techniques
206

inference methods 68

influence diagram 64

inter-organizational strategic alliance
291

K

known structure, complete data 70
known structure, incomplete data 70

L

learning 150

lemons markets 157

linear correlation 35

local attractors 113

locally linear embedding (LLE) 180

macrolevel 109
market efficiency 81
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market making 119

market microstructure 120

mathematical physics of organizations
269

mathematical physics of uncertainty
271

methodological individualism 269

microlevel 103

minimal intelligence 80

mistake-avoidance techniques 208

multi-agent 229

multi-agent game 164

multimarket speculators 83

multinational enterprise (MNE) 236

multiple-spot mutation 106

N

naive model 152
neural networks (NN) 179

(o)

on-off exchange controls 252
optimal bidder behavior 151
optimal population 107
option pricing 45
organizational science 269

P

PCA 180

penny jumping 130

performance evaluation criteria 14

policy optimization 101

population 106

portfolio optimization 103

postprocessing 29

power-law scaling 107

price convergence rate 82

price forecasting 13

principal component analysis (PCA)
180

project management 206

R

radial basis functions estimators
(RBFN) 180
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reinforcement 150 y4

reinforcement learning 164

risk management 35, 208 zero intelligence traders 82

RiskMetrics™ 36 zero-intelligent plus traders 83
ZIP traders 88

S

scaled proportional fitness selection

107
schedule-control 208
simulation design and results 155
software project 208
SPM 206
static lagrange multipliers 103
statistical techniques 119
strategy uncertainty 280
strictly maximal elements 107
symmetric market 88

T

technology transfers 236
test suites report 231
time horizons 4

time uncertainty 280
trading strategy 5

traffic networks 162

traffic user equilibrium 163

U

uncertainty 271

unknown structure, complete data 70
unknown structure, incomplete data 70
user requirements 231

Utility Functions 4

\")
visualization 229

w

wavelet correlation measure 37
wavelet filtering 35

wavelet thresholding 35
wavelets 47
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