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Facilitation Derived from Asynchrony

- A Study of Market Simulation -

O fH— A CRILK)
Kazuto SASAI, Tohoku University

Abstract: Co-creation is driven by the interplay between the wholeness and the subsystem activity. The structural
property of such a system may cause self-referential impossibility to be described as the computer models. In this paper,
an approach to solve the impossibility by introducing a concept of asynchronous interaction scheme of multi-agent
systems. In order to give a good example, a market model of Zero-Intelligence Plus model which is a continuous double
auction model based on the notion of asynchrony is considered. From the analysis of the continuous double auction,
an assumption that the action ”to stay inactive state” is a key notion to understand the asynchronous property of the
markets’ behaviors. The restricted single auction model which shows intermittency is investigated, and the remarkable
characteristics of the model is derived from the states when the agents do nothing. This implies the facilitation of the
co-creation.
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