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Agenda
Agents in U-Mart System Version 2
From Development to Operation of Agent

Development of Agent
To Compile Strategy Code
Preparation of Agent Definition File
Operation of Server

Formal Description of Agent Strategies
Class to Describe Agent Strategies
Example: MySRandomStrategy.java
Example: MyDayTradeStrategy.java



Agents in U-Mart System Version 2

U-Mart Server Machine Agents Human Agents

1) Starts Session

4) Does Auction

2) Gather Orders

Creates Machine Agents
Opens Market Accepts Connection

3) Accepts Orders

Repeats Until Closing



Development of Agent

To Write a Trading Strategy File in Java
To Compile the Java Source Code into a 
Java class File
To prepare Agent Definition File



To Compile Strategy Code

Requires
UMartSystem
Java 2 Standard Development Kit (j2sdk)

Open Command Prompt
Move (cd) UMartSystem folder
Compile with the following

javac -classpath UMartSystem.jar strategy/MySRandomStrategy.java

Full Path may needed.



Preparation of Agent Definition 
File

Open ExampleForMyStrategies.csv with Excel
Edit/Add line corresponding to your 
agent/strategy, and save.

Strategy Class

Seed for Random Numbers



Operation of Server
Start U-Mart Server (MarketServer_en.exe)
Specify Agent Definition File
Start Market
Get Result as Log Files

Start Simulation



Operation of Server

Set 0 sec to accelerate



Formal Description of Agent 
Strategies

Strategy

Order

Buy/Sell/None

Price

Quantity
Position

Time Series of Futures Price

Available Money

Time Series of Spot Price

Remaining Sessions



Class to Describe Agent 
Strategies

Describe Strategy as subclass of 
Strategy Class



Example: 
MySRandomStrategy.java

Simple Strategy that makes
One order in a session.
Decide buy/sell, price and quantity 
randomly.
Price is decided randomly around the latest 
spot price.
Implement strategy in getOrder() method.



Exmple: 
MyDayTradeStrategy.java

Strategy that orders several in one 
sesion.
Implement strategy by overriding 
action() method.


