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Summary

We constructed an evaluation system of the self-impact in a financial market using an artificial
market and text-mining technology. Economic trends were first extracted from text data circulating in the
real world. Then, the trends were inputted into the market simulation. Our simulation revealed that an
operation by intervention could reduce over 70 % of rate fluctuation in 1995. By the simulation results, the
system was able to help for its user to find the exchange policy which can stabilize the yen-dollar rate.
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