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Problem Setting

� Portfolio building
� Maximize profit
� Minimize risk
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MIN Risk
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Multi Objective Problem
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How the problem was solved:

CoEMAS with predator prey mechanism
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Agent Goals

� Prey
– Get resources from a dominated prey
– Reproduce 
– Interact, give resources to dominating prey
– Migrate

� Predator
– Get resources from Prey it is interested in
– Migrate
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Agent actions
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Concrete

� Each prey has a encoded solution in its genotype
� Each predator is interested in one dimension (part of 

general approach)
� 2 experiments

– P=3
– P=17
– Warsaw Stock Exchange
– Market index = WIG20
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Result (3 stocks)
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Result (17 stocks)
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Conclusions (from paper)

� The CoEMAS is numerous and close to Pareto 
frontier.

� Diversity of population is worse than PPES and NPGA.
� (From other paper) By more iterations, CoEMAS tends 

to focus solutions around small part of frontier.
� More research is needed…
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Own opinion

� Use of agents looks natural and has easy concepts 
which are explainable to decision makers.
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Own opinion

� Other problems seemed to have better results.
� Too heavy and undifferentiated for most universal 

MAS
� Implementation <> Theory
� Use of agent platform implies that there is no 

guaranteed results within certain time.
� Idea …
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