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基于混合行为蚁群算法的股票市场投资者行为模拟 
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摘要： 

将混合行为蚁群算法应用到股票市场投资者行为研究中去,建立了基于混合行为蚁群算法的股票市场投资行为演化

模型,研究投资者的五种行为及组合对股票价格及市场稳定性的影响.并利用Matlab进行了模拟.研究表明，不同投资

行为与股票价格及市场稳性之间存在复杂的关系. 
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Behavior simulation for stock market investors based on the hybrid behavior ant 
colony algorithm

SUN Yong-zheng1 and LIU Liang2 
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Abstract: 

The hybrid behavior ant colony algorithm is applied to study investment behavior in the stock matket. 
The evolving model for investor behavior in the stock matket is fotmulated based on HBACA. The 
relation between five kinds of investor behavior is studied for its effects on and stock price and market 
stability. Then it is simulated by MATLAB. The simulation results and analysis show that the relation is 
complicated.
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