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Modeling and simulation of complex finance networks based on minority game
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Abstract: Minority game and complex finance networks model are researched in this paper. The network

structure represents the studying relation between the agents among the finance market. Simulation was
run on three kinds of networks including random network, small-world network, and scale-free network.
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The simulation results show the fat-tail distribution feature of returns distribution, and abnormal stock k
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price of oligopoly market in finance market.
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