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M odel for evolving simulation of investment behlUior in a stock market

based on investment analysis and the ant colony algorithm

SUN Yong-zheng" 20 SUN Jing-xian3O LIU Liang4
1. School of SciencesOChina U niversity of Mining and T echnology OX uzhou 221008 JChina[J2. Research Center and Laboratory of Math-
ematics for Nonlinear Sciencel Fudan U niver sity OShanghai 2004330 ChinaO 3 Dept. of Mathematics JXuzhou Normal U niversity O
Xuzhou 221008 0Chinad4. School of Managament [F udan University OShanghd 2004330Chinal]

Abstractdn light of the similarity between the investment behavior in a stock market and the food-
finding behavior of an ant colonyihe evolving model of investment behavior in a stock market is for-
mulated based on the hybrid behavior ant colony algorithmOHBACA. OT he relation between different
investof s behavior and the stock market stability isresearched in the case that the market isa bull one
or a bear one. Simulation of the model is madeby using the M atlabland the results show that the rela-
tion is complicated.

Key wordsCant colony algorithm Oinvestment behavior Omarket stability
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