UMIE2005

Iﬁg TeamName Affiliation AgentName ClassName
MarketMakerStrateqy MM1 JT01 MarketMakerStrategy MM1
. _IMarketMakerStrategy MM2 |T01 MarketMakerStrategy MM2
TO1 OCU-Nakajima Gradgf;t;: ((:;T? 2 °f~ Econ OmICS MarketMakerStrateqy MM3 JT01 MarketMakerStrategy MM3
y University
MarketMakerStrateqy MR JT01 MarketMakerStrategy MR
MarketMakerStrategy RR ~ |T01 MarketMakerStrategy RR
) Tokyo Institute of Technology, [ Trend fuzzyStrategy T02 Trend fuzzyStrategy
102 Team titeCHuo Chuo University Trend swiftStrategy T02 Trend swiftStrategy
Academic Center for A0027279aStrategy T03 A0027279aStrategy
TO3 | Kyoto University, Pocket Seminar Kita 2005 | Computing and Media Studies, JA0027544kStrateqy T03 A0027544kStrategy
Kyoto University A0027757aStrateqy T03 AD027757aStrateqy
TestStrateqy T04 TestStrategy
T04 Kinki University Kinki University TestStrategy?2 T04 TestStrateqy?
TestStrategy3 T04 TestStrategy3
FireModoki3Strategy TO5 FireModoki3Strategy
FireModoki4Strategy TO05 FireModoki4Strategy
FireModoki5Strategy TO5 FireModoki5Strategy
FirstLogisticStrategy TO5 FirstlLogisticStrategy
FMACDStrategy T05 FMACDStrateqgy
g g . FMACDStrateqy0 T05 FMACDStrategy0
TO5 Hobomegane Shizuoka University EMACDStratoay2 T05 EMACDStratoay?
IMACDStrategy T05 IMACDStrategy
MACDStrategy TO5 MACDStrategy
MACDStrategy02 T05 MACDStrategy02
Psycho4Strategy TO5 Psycho4Strategy
SecondLogisticStrateqgy TO5 SecondLogisticStrategy
Murakami spreadStrategy | T06 Murakami spreadStrateqy
Nakamura spreadStrategy | T06 Nakamura spreadStrateqy
T06 Chuo University Chuo University Osako pivotStrategy T06 Osako pivotStrategy

Shinohara WmaRsiStrateqy

T06 Shinohara WmaRsiStrategy

Tabira bolingerStrateqy

TO6 Tabira bolingerStrategy




AgentName EX1 EX2 EX3
Max Mean |Winnin . Max Mean |Winnin . Max Mean |Winnin .
e Profit |Profit Averagge o (Rl |Peeie Profit |Profit Averagge i 1R Pt Profit |Profit Averagge 1 Rl |
T01 MarketMakerStrategy MM1 16 20 14 14 1 41 47 27 34 1 43 47 28 28 1
T01 MarketMakerStrategy MM2 13 20 13 20 1 41 49 26 48 1 43 49 26 49 1
T01 MarketMakerStrategy MM3 13 20 13 20 1 45 48 28 48 1 43 48 27 48 1
T01 MarketMakerStrategy MR 14 17 12 9 1 36 45 20 22 1 28 43 19 18 1
T01 MarketMakerStrategy RR 12 19 13 10 1 36 44 21 24 1 36 46 21 25 1
T02 Trend fuzzyStrategy 1 6 1 1 1 5 17 2 1 1 4 18 3 2 1
T02 Trend swiftStrategy 1 2 1 1 1 1 11 1 1 1 1 10 1 1 1
T03 A0027279aStrategy 8 6 14 13 1 5 6 49 25 1 9 4 49 26 1
T03 A0027544kStrategy 1 1 1 1 1 5 10 7 13 1 4 6 6 7 1
T03 A0027757aStrategy 9 8 6 9 1 21 22 40 30 1 36 31 43 39 1
T04 TestStrategy 1 5 1 1 1 17 19 12 14 1 18 19 11 16 1
T04 TestStrategy? 1 2 1 1 1 27 24 36 27 1 28 26 34 27 1
T04 TestStrategy3 1 6 1 1 1 17 16 48 42 1 28 21 46 36 1
T05 FireModoki3Strategy 3 2 14 14 1 15 9 32 28 1 15 7 36 35 1
T05 FireModoki4Strategy 5 4 14 14 1 5 4 38 31 1 9 5 35 34 1
T05 FireModoki5Strategy 9 6 14 14 1 5 5 37 28 1 9 8 37 31 1
T05 FirstLogisticStrategy 8 6 6 9 1 17 18 34 37 1 18 17 30 30 1
T05 FMACDStrategy 1 14 6 1 1 31 40 22 23 1 28 38 25 24 1
T05 FMACDStrategy0 9 14 13 9 1 31 38 24 31 1 28 40 20 23 1
T05 FMACDStrategy?2 7 12 6 5 1 21 36 15 9 1 24 37 17 17 1
T05 IMACDStrategy 3 13 8 6 1 17 33 13 7 1 18 35 12 14 1
T05 MACDStrategy 3 12 6 3 1 36 41 30 26 1 36 39 31 29 1
T05 MACDStrategy02 8 12 6 9 1 21 37 25 8 1 18 36 24 12 1
T05 Psycho4Strategy 13 12 14 18 1 36 28 41 35 1 28 22 38 38 1
TO5 SecondLogisticStrategy 6 9 6 4 1 36 29 33 38 1 36 33 33 32 1
T06 Murakami spreadStrategy 1 1 1 1 1 5 15 4 3 1 4 14 4 4 1
T06 Nakamura spreadStrategy 1 1 1 1 1 1 3 3 3 1 1 2 2 3 1
T06 Osako pivotStrategy 1 1 20 17 1 1 1 11 31 1 1 1 13 37 1
T06 Shinohara WmaRsiStrategy 1 1 9 9 1 1 2 14 15 1 4 3 18 20 1
J06 Tabira bolingerStrategy 12 13 14 17 1 41 30 39 42 1 36 32 39 43 1]




Final
AgentName EX1|[ EX2 | EX3 | Total Rank
T02 Trend swiftStrategy 1 1 1 3 1
T06 Nakamura spreadStrategy 1 1 1 3 1
T06 Osako pivotStrategy 1 1 1 3 1
T06 Shinohara WmaRsiStrategy 1 1 4 6 4
T02 Trend fuzzyStrategy 1 5 4 10 5
T03 A0027544kStrategy 1 5 4 10 5
T06 Murakami spreadStrategy 1 5 4 10 5
TO5 FireModoki4Strategy 5 5 9 19 s |
T03 A0027279aStrategy 8 5 9 22 9]
TO5 FireModoki5Strategy 9 5 9 23 11
TO5 FireModoki3Strategy 3| 15| 15 33 12
T04 TestStrategy 11 17] 18 36 13
T05 IMACDStrategy 3] 17| 18 38| 14
TO5 FirstLogisticStrategy gl 17| 18 43 15
T04 TestStrategy3 1] 17] 28 46 16
T05 MACDStrategy02 8] 21| 18 47 17
T05 FMACDStrategy?2 7] 21| 24 52 18]
TO4 TestStrategy? 11 27] 28 56 19}
T05 FMACDStrategy 1] 31| 28 60| 200
T03 A0027757aStrategy 9] 21| 36 66 21
T05 FMACDStrategyO 9] 31 28 68| 22
T05 MACDStrategy 3] 36/ 36 75 23
TO05 Psycho4Strategy 13] 36] 28 77 24
TO1 MarketMakerStrategy MR 14| 36|/ 28 78 25
TO5 SecondLogisticStrategy 6] 36|/ 36 78 25
TO1 MarketMakerStrategy RR 12| 36/ 36 84 26
T06 Tabira bolingerStrategy 12| 41) 36 89 27,
TO1 MarketMakerStrategy MM2 13| 41 43 97 284
TO1 MarketMakerStrategy MM1 16| 41 43] 100 29]
T01 MarketMakerStrateqy MM3 13] 45| 43| 101 301




